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L5 BB WONABINAZ L, W BRSNS . B ECE . SRAGHATBIE, RIS ATRERE
(RIS LS o
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X

Ak it i BB A ) 0 PG B AR L A AN A XU o AR PR B AH 5 P BESR SE B G SRBE 7 o H <
B 1) 0%-95%, e s B3 H AL — 4 LLA I BUR 557 I U B & TFAMR T2 & B 3BT 5%, o,

R N DR T R DN

A7 HH DRI 82 B AT FR AR5

pai

BEAL, AN ) 3k < BN R A JE < P

FAA ISR R SR 3, W1is F 2 Mo B 05 Vo0 2R b A7 UK P &, 045 VaR(Value at Risk)fi
A A R X A e < T M PR A S PRSI S xRS EAT R B AT il o

7.4.13.4.3.1 HAbHR KK O

SHERAL: ARMT

AHAFR AR
2020 4F 12 A 31 H 20194F 12 A 31 H
T H
b 3 S R 7 S e R
N RE N RINE
L] (%) L] (%)
1,318,413,9 1,107,937,845
T MG T — I SR TR 93.21 93.61
17.73 91
I R o R g 5
Lo i —nweEi
%
A G Rl e — BUIE Bt
1,318,413,9 1,107,937,845
&1t 93.21 93.61
17.73 91

7.4.13.4.3.2 FABAAE KU AU 2 B

i

BRI R 300 F5 B A T XU AR AR

X B AR H 2 5 B Y
g CRfr: ARMIo
FHOR AR A2 B ) A2 5 A AEREK
ral
202012 H 31 H 2019412 H 31 H
TR 300 5 T 5% 191N 68,202,664.98 1) 44,137,147.58
UK 300 R HCT BE 5% I/ 68,202,664.98 Jd/>#) 44,137,147.58

7.4.14 HEITEBMAT SHRETERHA
1) ARHE

AR IR
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(a) <Rt T HA SME TR 7%
AFRMETHELZRIERZER, XA R ETHE R S B A 5 S S A E T & B A%
JERRGE -
BB MEBE A GHETER TT ER IR RAN .
SR BRES— R A NABL AR DG B A7 5 I 4 i A T R () A
L=/ O EPS e AR R NEIPVE =2 N
(b) FFEERILLA A T R Rl T A
(i) &2 RERmTHARNE
2020 4F 12 H 31 H, AFEEFRFA R LA A T B IR S)TH N S5 88 ) e fb 5t o & T
—JRIRIARAN 1,315,292,437.39 76, J& T4 “JRIRKIRHUN 3,121,480.34 78, LJE TH =2
RH (2019 4F 12 H 31 H: 5—21k 1,105,309,378.78 JG, # —JZIK 2,628,467.13 7t., L@ T =2
REIARAD o
(i) 2 SLHMELTJE = UK 8] ) B KA 5
AR I 4 A3 B0 2 TR 2 T8 e R S IR A F DA 2 IR T e ) I o
XFTUESRAE 5 i LT RO, A I RIS 58 5 AN ER (AR K R A5 I 28 2 ANV ER)
SR TAEATFRATSENE L, AR S AL T3 H £ 28 5 WA TR F A 58 55 A5 BR3P e K% PR A
ALK AE SR BRI A SO EFINEE —E U FFAR I b A 1 8 R AN R NAELR T2 Fe AN 19
FOMATRRE, WA RIS A ROMMME N R 38 — R UGE R 5 =R K
(iii) 55 = 2 IR 2 SO E AR AU A 1142 5y 5 i
o
(C)AEFRFBERI LA oAl T B <t T A
T2020 4 12 H 31 H, ARFEGARFEA ERFEE R LA o (B TR SR 5™ (2019 4F 12 H 31 H:
).
(d) AN LA Fe B 4 T H
ANCAZ SRR v B 10 < b B 7 R A7 f5T 2 LA S SCR IR A < b 47 e, FURTHINME 5 2 ot
TR ZER /N
(2) BRASCMESS, Bz B i HATE B J0 75 B0 ) H A B 200
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8.1 MIARESFEAGHER

SHERAL: NRTT

5 T H S b B AL (%)
1 A 2 F ot 1,318,413,917.73 92.29
Hor, AgEE 1,318,413,917.73 92.29
2 FHEeHHE - .
3 [i] 52 WAL 25 #% - -
Hdr. %k - -
e & allis - -
4 e R - -
5 SR AT AR SRR - -
6 SENIREE G s 7 - -
Horrs ST 0] ) ) SENIR
LR e
WATHE MG Z 5 &4
7 X 96,893,883.15 6.78
it
8 HoAh 8- T 55 7= 13,259,636.59 0.93
9 &1t 1,428,567,437.47 100.00
8.2 HKRIAT L/ R EREHE
Ss: NRmc
o i 3 4 B PRV L A
AL 1Tk 2] AR E
(%)
A geo MR B ik . .
B | RAML 119,205,981.57 8.43
C il i b 738,503,146.01 52.21
5 7. #7. RR BoKAF=Hl
HER Y - .
E MY - .
F oo itRMEEL 16,322.72 0.00
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G IEIBH . O hE AR EOL 44.,144.765.23 3.12

H | £k ; ;
F AR AR BB R

Zll 66,069.43 0.00
J | &Rk 384,852,658.86 27.21
K | Btk 8,975.14 0.00

L | ALGEANR 55k 55k ; -
M | BEABEFEASAR R 550 - -

N IKHN S FREEAN A FL e 31,615,998.77 224
0 JE RS« BN Al AR S5 . -
P oA - -

Q | BAEMM&TAE - -
R | XXtk EMEGERL - -

S é/ \%

¥

it 1,318,413,917.73 93.21

8.3 HARZA SLMME G ZE S =B LB K /ANEE R I BT A B B R A 4
SRERAL: NRTTT

i B 4 T i
FFg | AR Jie ZE A4 FR (k) A RME
{E EE A1 (%)
1 600690 MR K 3,700,099 108,079,891.79 7.64
2 601899 KE&n 9,500,091 88,255,845.39 6.24
3 600036 FARRAT 2,000,171 87,907,515.45 6.21
4 600346 (EWAESEEE 2,950,078 82,513,681.66 5.83
5 600887 PRI A 1,800,011 79,866,488.07 5.65
6 601166 ol ERAT 3,800,145 79,309,026.15 5.61
7 601318 [ 22 825,027 71,760,848.46 5.07
8 600519 pivMiE e 35,000 69,930,000.00 4.94
9 601012 e 5 Jiz 3 675,050 62,239,610.00 4.40
10 000001 P22 ARAT 3,150,000 60,921,000.00 431
11 601601 R R 1,200,007 46,080,268.80 3.26
12 002352 i =47 i 500,087 44,122,676.01 3.12
13 000786 JEF A 1,100,000 44,055,000.00 3.11
14 600219 [EINE:EN 4 13,000,000 41,080,000.00 2.90
15 002078 pNEE 2,750,000 39,682,500.00 2.81
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16 002142 TUERAT 1,100,000 38,874,000.00 2.75
17 688036 fE &K 235,000 35,752,900.00 2.53
18 000895 RO S 700,000 32,858,000.00 2.32
19 002266 ML 7,000,000 31,500,000.00 2.23
20 002466 RFHR 800,000 31,416,000.00 2.22
21 601168 PE A 2,500,011 30,950,136.18 2.19
22 000333 EMEEH] 300,000 29,532,000.00 2.09
23 002493 EeYarid 1,000,073 27,612,015.53 1.95
24 002043 " EE 3,000,000 26,910,000.00 1.90
25 002028 RS 900,000 18,054,000.00 1.28
26 600409 =y g A 577,200 5,916,300.00 0.42
27 688065 IFEAEY) 7,301 611,750.79 0.04
28 688301 Sy e g 2,427 394,921.44 0.03
29 688596 IEMURHS 12,927 252,981.39 0.02
30 300999 &t 2,817 248,712.93 0.02
31 688578 Bl 9,393 232,852.47 0.02
32 688135 k7 NUyaS 5,658 178,113.84 0.01
33 688393 b 4,241 152,803.23 0.01
34 300896 BRKE 199 120,068.64 0.01
35 688600 WEACRH% 5,468 93,284.08 0.01
36 688551 BhEUR 2,211 73,714.74 0.01
37 688056 SR 2,010 61,425.60 0.00
38 300867 ESYIRINTR 1,580 50,621.66 0.00
39 688679 YRR 3,139 42,345.11 0.00
40 300926 R EH 3,584 38,563.84 0.00
41 300870 R it 3 575 38,045.43 0.00
42 300919 R A 610 37,521.10 0.00
43 300872 KEEFHE 902 34,175.70 0.00
44 300877 Ereeiia iy 586 29,832.78 0.00
45 300900 S 879 29,147.64 0.00
46 300927 TLRA: 2,163 28,962.57 0.00
47 300868 ANFEFr 625 27,093.84 0.00
48 300871 [E] A=) 671 26,032.89 0.00
49 300864 PN 251 23,032.00 0.00
50 300910 EHM 474 22,690.38 0.00
51 300873 = 533 22,089.22 0.00
52 003026 W R 460 21,693.60 0.00
53 300878 e N4 406 19,788.17 0.00
54 300891 Bl 1,143 18,745.20 0.00
55 003029 i KIETT 716 18,716.24 0.00
56 003028 PRI He 432 18,010.08 0.00
57 300908 S i 285 17,225.40 0.00
58 300884 K e 499 16,721.49 0.00
59 605179 — RS iy 939 16,582.74 0.00
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60 300898 REJ L b 496 16,382.88 0.00
61 300892 AR B i 272 16,322.72 0.00
62 300909 MIREIPrS 386 15,698.62 0.00
63 300913 R EIE 630 15,082.20 0.00
64 300876 EE=T) 395 14,540.50 0.00
65 300889 Ry Iy 479 14,427.48 0.00
66 300925 EAREE 353 13,177.49 0.00
67 300879 FH- By 466 12,637.92 0.00
68 300882 JilEE e 440 11,347.60 0.00
69 605155 PN 350 10,668.00 0.00
70 300911 f¢. 3 HE 309 10,215.54 0.00
71 300918 A L 1,063 9,503.22 0.00
72 300881 BpEE TR 291 9,402.21 0.00
73 300922 REHER 287 9,063.46 0.00
74 300917 RER RS 281 8,975.14 0.00
75 605277 A 507 8,593.65 0.00
76 003030 A4 ety 480 7,286.40 0.00
77 300886 el A Rk 147 6,713.49 0.00
78 003031 LT 387 5,909.49 0.00

8.4 MEHARERFH SR EAZS)
8.4.1 RFTNSHE i HIWIR &P 1#E 2% BiAT 20 & KB = A4E

SRR NIRRT

o A2 4 B P A
A=) Ji SR AR i SRR ZN S N
Eefgl (%)

1 600036 FARERAT 135,920,032.29 11.48
2 600887 PRI A 116,397,087.35 9.83
3 601318 Hh [ P22 107,497,583.15 9.08
4 000001 P RAT 103,659,227.13 8.76
5 600585 HEIZK T 97,975,150.03 8.28
6 600690 IR R 90,862,279.79 7.68
7 000895 R R 85,678,652.59 7.24
8 601238 IR &EH 79,106,787.38 6.68
9 600519 DVMERS 78,166,823.19 6.60
10 002142 TUARAT 76,339,196.85 6.45
11 002100 KEAY) 75,731,367.04 6.40
12 601899 KE&nlk 74,835,908.86 6.32
13 603369 At 2% 72,153,122.76 6.10
14 601601 HEDR AR 71,664,882.84 6.06
15 601166 PV ERAT 71,362,927.41 6.03
16 300316 Ry IREE) 70,235,946.66 5.93
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000858 FUARR 62,268,791.57 5.26
600346 (EWAPELES 61,778,723.79 5.22
600720 A% 1L 59,725,858.21 5.05
002714 R R 59,193,490.22 5.00
000063 N IE 59,107,935.41 4.99
600801 3K 57,052,761.16 4.82
600079 N2y 56,742,601.00 4.79
002384 ARk 56,337,907.04 4.76
000672 K Ie 55,691,158.11 4.71
002157 IEFRRH 54,140,063.64 457
600872 HAE T 51,410,799.50 4.34
002798 7R 50,161,620.62 4.24
300498 T E A7 48,787,596.42 4.12
603043 IR 5K 48,181,813.75 4.07
002266 s 5K 47,779,632.53 4.04
002043 REFE 47,489,952.54 4.01
000546 & 3 Iy 46,950,876.99 3.97
002511 HHIS S 46,648,154.29 3.94
600511 Il 24 % 17 46,550,104.74 3.93
601012 e B Jie 3 44,188,960.98 3.73
600802 K Ye 43,915,581.68 3.71
601865 LEER S 43,524,584.24 3.68
002493 REA 43,406,619.13 3.67
000786 JEHF A 42,878,157.33 3.62
600729 HKAR 42,810,145.40 3.62
002174 e R M 2% 42,709,130.75 3.61
002078 R4 41,574,332.90 351
000009 Hh [ 5 2 41,259,885.26 3.49
002352 Bt 40,711,020.28 3.44
002567 =P 40,640,971.00 3.43
002180 gy i8Ik 39,574,842.00 3.34
600233 ZBERLSEH 39,550,876.69 3.34
601689 A 37,233,200.83 3.15
601336 Fre Rk 37,124,267.12 3.14
600219 [EIIE:EN4 36,528,446.88 3.09
000401 HIRKIE 36,063,300.60 3.05
601933 TR A T 35,833,342.33 3.03
600373 TR 35,802,464.97 3.03
601939 EBERAT 34,773,998.98 2.94
601168 PEHA Y. 34,083,490.10 2.88
603363 A 33,995,810.41 2.87
002507 WS 33,595,756.26 2.84
002524 JEIERREL 33,522,496.54 2.83
600406 FH, e i 33,271,405.00 2.81
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RINFZR 4% % 3 4 2020 R4 FER 4

61 002028 RS, 33,258,213.36 2.81
62 601233 Al B A7 32,889,307.19 2.78
63 688036 ﬁé Ecdive 32,644,283.61 2.76
64 000338 L2 7 31,327,971.32 2.65
65 002918 %I}JE 74> 30,973,645.78 2.62
66 000860 iz A=l 30,879,003.80 2.61
67 002466 RFHRM, 29,657,261.00 2.51
68 601818 T 29,299,448.00 2.48
69 002452 UNGE Y| 29,171,275.09 2.46
70 601668 Hh [ @ 3 27,373,795.00 2.31
71 300460 HAR Ak 27,117,839.19 2.29
72 000568 FMEE 26,549,937.98 2.24
73 000975 W4 26,104,302.94 2.21
74 000333 E MR 25,743,462.76 2.18
75 000651 & 7 HL2% 25,491,685.80 2.15
76 600988 TRIGTE 4 24,727,200.52 2.09
77 603883 ZHEHG 24,670,987.65 2.08
78 600612 2 AFE 24,570,625.23 2.08
79 000789 TFH 24,022,854.85 2.03
80 600547 AR 4 23,792,601.60 2.01

TE: SRAEPHLRNRC S RSN LA HE) A, AHREHRL S .

8.4.2 RTFEH SHE HIHIR &P 1#E 2% BiAT 20 4 KB = BI4E

SRR NIRRT

o IR BT A
5 Ji SR AR Ji SR A TR AR RS S
Eepl (%)

1 002384 RILAE 125,584,403.84 10.61
2 600036 FHRHRIT 121,237,241.74 10.24
3 600885 TR WA 115,805,984.31 9.78
4 000860 iz A=l 108,368,020.24 9.16
5 002475 SR 2 102,340,229.31 8.65
6 002043 98,325,340.71 8.31
7 600585 K e 95,658,403.35 8.08
8 300316 A AL R 84,715,468.84 7.16
9 603369 Atk % 80,508,486.83 6.80
10 002100 KEAY) 78,599,394.28 6.64
11 000858 TR 77,802,965.98 6.57
12 601689 A 75,581,125.82 6.39
13 000009 [ 22 75,195,997.12 6.35
14 601238 JREE 74,074,665.99 6.26
15 600519 PivMiE e 71,285,202.90 6.02
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600079 NAE R 2 70,042,281.76 5.92
000002 Ji%kA 69,307,849.88 5.86
600720 A% 1L 66,451,750.41 5.61
601138 Tolk & Bk 65,709,890.79 5.55
600048 LRF 65,303,674.24 5.52
000895 XL R 64,136,120.24 5.42
002798 M ER K = 61,110,738.52 5.16
002714 W R A 60,117,713.91 5.08
000063 Y IE 59,958,777.21 5.07
600872 HE =T 58,845,931.33 4.97
000672 UK TE 57,675,062.15 4.87
002050 e 56,891,786.13 4.81
002511 b I 22 56,454,852.94 477
002157 IEFRRHE 54,532,847.63 4.61
600801 HFIKTE 53,590,486.95 453
600887 GEil)ivaiy 52,414,969.81 4.43
000568 PN EE 48,421,952.75 4.09
601601 EHE NS 48,345,234.82 4.08
000001 P2 BT 48,185,631.59 4.07
600511 Il 24 % 177 47,480,334.23 4.01
603043 IELNER 47,042,474.54 3.97
600729 ENEN 45,230,393.94 3.82
000546 EaEligry 44,561,348.14 3.77
300498 T E A7 44,329,343.76 3.75
300460 AR SR 44,277,832.61 3.74
002918 £ RS 43,865,165.89 3.71
002142 TUARAT 43,594,445 .88 3.68
601865 LEE S 42,199,729.89 3.57
600802 faEKIE 41,748,712.36 3.53
002567 =P 40,856,284.74 3.45
601933 TR T 40,149,555.00 3.39
000401 HARKIE 39,994,841.79 3.38
002174 T IR D) 244 39,733,307.54 3.36
002507 WS 39,227,594.28 3.31
002831 1 RIRHE 39,111,912.63 3.30
600233 [BGRESEH 38,430,261.39 3.25
601318 Hh S22 38,159,419.44 3.22
002180 g Bk 38,005,540.00 3.21
603363 AR ) 36,756,054.00 3.11
601336 BRI 35,981,269.00 3.04
601128 S ERAT 35,300,193.94 2.98
600373 HOCAE R 34,067,244.00 2.88
002524 JEIERREL 33,091,404.16 2.80
000338 HELES) 7 33,044,123.89 2.79
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60 600383 G A 32,569,079.65 2.75
61 600597 FEHA L 32,420,505.63 2.74
62 002271 R 77 TN UL 31,714,440.74 2.68
63 601939 HEBERAT 31,558,658.00 2.67
64 600406 FH, P ity 31,455,159.00 2.66
65 002452 KA 31,255,896.38 2.64
66 601233 i B A 30,828,312.69 2.60
67 000975 WEKSE 30,340,278.23 2.56
68 603883 LHE 29,092,638.27 2.46
69 600547 R4 27,531,542.33 2.33
70 600438 T8 UK Ay 27,220,276.74 2.30
71 600612 EALNEE 26,521,221.02 2.24
72 000789 JIEF 26,480,634.58 2.24
73 601818 JERKERAT 26,343,725.00 2.23
74 600926 B ERAT 26,051,713.92 2.20
75 000651 & 7 HL 2% 25,942,405.35 2.19
76 000961 W 25,645,663.11 2.17
77 600988 UG B 4 25,563,225.00 2.16
78 002311 MR AR A 25,326,807.24 2.14
79 300035 RS, 25,024,870.24 2.11
80 601668 Hh 24,765,361.00 2.09
81 000823 8 LT 24,344,761.35 2.06
e RHEELE S S (RS T LA &) A, AEIEMIZ S T .
8.4.3 KN M A B0 B 32 I TR Mo N s
Bfr: NRMo
SEANBE SR A () S 4,618,978,464.55
SEHBEERRON (KAL) A 4,865,063,085.09

TE: SRNBEREA . SE I BRI Sl se e (s S sl USRS B 3151, AN 1E

RIS B

8.5 MIR&EBFMF I RMBRREAS
AIE AR AR I 557

8.6 BRI A St E HE ST E LB R/ EEFF BT LA B SR A
AIE AR AR RFFAT 557
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8.7 HIRHA FMME b He B HE LB /N BT 37 SCRAES B A
AT AR AR I B SRR

8.8 MEHREA RIHE SE ST FELFIR DRI LA R ERBE A
AIEEAR G IRAR A TR

8.9 IR FMME b Ze B 5 E b /R B BT T 48 BGIEB 3 B A
AFE AR AR R FFABGIE

8.10 MEHIARAESHHKIBARITI 5 1E Il i B
AT AR W R AR

8.11 B MR A ZE S B i) E A 532 5 16 L i 3
AT AR N AR B E G0

8.12 BEASMEME

8.12.1 A N S S B AT+ HAETF I ARAT R (BRFmIRAT . POlRIT . PR s
B WM 0 1) S SR A A AR T il AT — SR 2 B AJT g DT, AR

HEHRAT TR SIH R RKGE AT DT MRk, Eas . Wik RaAAE. SUsi
S~ G B R ER SRR R IR, 20 BT IR RIS R A RATIR AU I Tk, &
v TR EUIE BRI ATFIESEAL T .

PVARAT S J& 7 AU BRI B0 R A el ™ B R SR A . RUGEJEATIR DT R eski% .
MZE . AEHIEATEE . SRR AV 55 SRR R, 22 2 27 AR IR MR AT SRAT IR HE AL
IR ST e WUOEIEITS . B SEATTAL .

P BRAT ST B 2 R SNV R RIEEATER 5T WP SRR ANE L s . R B
EARE I TR A5 B3R B ™ EiR SRR R A, 22 S RATIR AL 7R ORI
SN TR B ST BUE. BBOEEITE . ATFRUFSE LT .

AT GBI EIR A RS2 AT HAFEAT 7 L AT, A B A m AR BRI [ 2 ]
208 ORI B R P AR BRI SE R, Xz AR B E AR A S B . A SR B
AREIZ A T AT ERERAIT T

8.12.2 J G B MIRT+ R B, AT BB T 2 e RS S R P 2 A O

8.12.3 JHAR LA™ 44 A

oF =t

-
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Bfr: NRMIT
Fr5 e BN

1 7 PRAIE S 293,063.15

2 RCIE ST 5K 10,733,617.08

3 W A

4 IV &EIBSS 14,350.95

5 JSZ AT R K 2,218,605.41

6 HoAt RZ K

7 R 9

8 HAth

9 At 13,259,636.59
8.12.4 FAARKEA HIALTHe I i vl e e 55 W 4

RIEGAAE AR AR W5
8.12.5 HIAR A4 B R A FE Uil 32 PR 1% L AU B
AT G AR AR BT 42 R AT AE TS R FRAE I -
9 ESHFHAEAGER
9.1 IRESHFRFE A BRFHENEH
xR iy
R N4t
O FURE I WA BE WNis £
BB AR M A
R A i AR i
16,570 4521398 | 489,704,872.39 |  65.36% |  259,490,694.50 |  34.64%
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9.2 MIRESEHEANMLNRAFAEEESHR

i H

FrARHUEE ()

oby i <5 3 A L 451

4 AT DL g
A4

511,281.60

0.07%

9.3 MIREEEEARALN RFFA AT AZ S A B E X HE

i H A E S BB RO ] (76D
RATIRHETAR . S AR 1050
EICHI 1 60 NS ATF A 4
FESEGLEBA AT AL S 0

80 FFHAZESHHES)

AL
G 4 AR R H (2018 4 3 19 H) R4 4 s 2,120,572,759.10
AFR A5 B 4 00 A0 A0 1,160,352,894.13
AHR A H AL 4 i 4 894,545,502.09
P AR AT 4 S e (B 47 A5 1,305,702,829.33
AR A SR RN
AR IR 1 4 0 749,195,566.89

111 EE&HFRFEARSRIK
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