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BEAT SRR SIS, AR AR AR ORI I8 [B] FE AN 7 AN TTAE H AT AR B 0 AT AR I

IR, AL Gk & B & B B0l W32 5 K B H 522 5 0 TSR R f s

JER DU 22 55 6F T I 55 R0« FEAS 8 0 AT AF /K2 1047 D B R BRI 2 5 72k I E NS B, DAL
% 35 T3k 53 7T
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EANMEE WIT BRI RO B IR & AR B &

2021 S H IR

XA RV FRIAZ 5y 5ot T S AE 5 0 L A B BEAT 20 25 U 8 S50 Tt ™ e A B S 08 [ 52 5 PO 30

PERSEANAS 20 F Az o IRk, AN e )2 e BN N7 1 388 [ A2 5 S 4 i
fil PR B8 OB 52 TR A R RREEE

ST BT R 5 A R 2 E 1Y

6.4.13.4 T XK

T 371 KBS 58 2 e I < TR Fe (B BOR R B4
(EELRIE SRR

RPN

6.4.13.4.1 F|Z XKy
2R A A2

DD EH

1)

R o

i 1) USSR B0 5 B AZ 51 DURA DR B 42 2 Fe (B 5 A2
W FFESAFSRUETR B i L P ENIE M 2 )€ ) H A AR N3 5 06 F T RS R 22 i, ] %

v B DR EF 2

P Ak T 37 2% S A% TR 3R (1 A2 Bl

AN RS AN A A7 s XU o

R TR 2 FC U B BRI < i 5 52 T 3 R AR AR By i A AR B0 8 XU

GRS ¢k

<l TR R T 7R AR T S S SOAE R B AR R, HL P Sl R R S TR T e

AT IS 3T 1) 5 SRR T 37 0] 2 F R A I o0 AR OR B <2
AN 4 FA) e 4 BN S 100 A 3 < T e FD M) 3 BB P e 11 34

YRR M w il B 9 vt =

AT TR T3 5 T S ARAT 1] T 358 53 ) ] 52 W

s

Y=
fml An

M PR IR o

FECEALR, BRSNS R HRAT 75K

R BRI  AFH ORIE S KA S AT SR AR IR B, DR A7 AR AT L PR A 2 XU o

6.4.13.4.1.1 FJZE XKk

THE, JRE R EAEHA

A NRmoo
VNN
1AELLY 1-5 4F 5 4EL1 I AR &it
202146 H 30 H
%

AT 2% 75,090,791.42, - 75,090,791.42
S D 27,707,822.57, 4 27,707,822.57
AR S 223,879.66 223,879.66

N o 966,572,836.5
e 99,032,000.00  736,449,698.98 131,091,137.56 A
Je N IR B 4k 5% 250,000,000.0
FNBEERIE 00 100,000.00 1
e 0
MR 775 5K 394,472.060  394,472.06
NS 12,779,923.22| 12,779,923.22
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1,332,769,725.
BRIt 452,054,493.65  736,449,698.98 4 144,265,532.84
47
ikt
NATIETHIE H K - - - 8,435,283.15 8,435,283.15
AT e [A] 3K - - 4 55,371,700.42 55,371,700.42
MATHE RN FR M - - - 2,445,768.45 2,445,768.45
NATFEE 77 - - - 407,628.09  407,628.09
NATAE 55 % - - - 793,118.05  793,118.05
AT F B - - - 127,905.81] 127,905.81]
HoAh A7 £5 - - - 109,095.94  109,095.94
‘ 67,690,499.
ff T - - 4  67,690,499.91
91
| 2R B Bk 1 452,054,493.65  736,449,698.98 4  76,575,032.931,265,079,225.
56
R
2020 4F 12 A 31 1EMA 1-5 4F 5 4LL 1 AR &1t
H
e
TR 36,533,668.66 - - - 36,533,668.66
i K S 24,279,536.70) - - - 24,279,536.70
FHARES 184,255.94 - - 4 184,255.94
N o 2,303,650,618.
oGt P 412,183,000.00| 1,344,166,548.000 102,213,238.14| 445,087,832.07 o1
MR E, - - 41 22,803,650.55 22,803,650.55
2,387,451,730.
AR San 473,180,461.30 1,344,166,548.00 102,213,238.14 467,891,482.62
06
1 £5t
NATIEFRIE H 2K - - 4 15,178,979.51 | 15,178,979.51
AT FE N TR - - 4 2,399,650.68 2,399,650.68
AT R . - 4 399,941.78 399,941.78
HoAh A7 £5 - - 4 184,000.00 184,000.00
NiATAE 7 % - - 41 661,178.40 661,178.40
AT B B - - 41 44,968.76 44,968.76
ffit Tt - - 41  18,868,719.13 18,868,719.13
F R PR EE B O 473,180,461.30 1,344,166,548.00 102,213,238.14 449,022,763.492,368,583,010.
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93

T RAPRAATE G T KA S E,  FFETE G Z000E A R FH0E 4 B s3] H 2,
FHF UK.

6.4.13.4.1.2 F| 2 XK B ABURR A AT

i | BRSNS % AR

X B8 A A A e H 35 4 W PR 1 E )
i A v s T
R B A2 G (Ah. ANRM AT
A AR AEER
20214 6 H 30 H 2020412 A 31 H
2T % 25BP HhnZ) 343 WhnZy 1,243
i F)% L7t 25BP ik b# 341 M%) 1,218
6.4.13.4.2 AMC XS

NI RS A2 Fi8 < i TR 2 SO SRR B gt B DR AT AR s i A AL e sl A AR o A <
WA B Kt AN R T i, BRI JE B RN XU .

6.4.13.4.3 FAhMHE XU

A AR A% XU A2 i i 4 P45 4 T R 2 Fo i mR SRe I 5 90 2 R Bk Tl 3 R 3 R AL LA
(¥ T S A A R B AR BN R A I B (R o AR T 2 BB R S5 A8 5 BT B i slARA T R R T 3 52 5
(RIS AN G, BT T (0 F A AN RS XU AR T BAAMIE S RAT AR B S 28 1 DL BUR PR SR TR 30,
A AT BRI THIE 25 17 4 B A U8 30 (K 5

ARG G B ANE M R B AL A W AR ep, SR A i B skng, st s
B OL L BCRI AT, SRR T T oL, MO 3 =il E AL A Rt s X NS
(58 PEA AT B e B A AT, SR PRAT G I A A2 Y OB PR AT 4 B . ANER G B S T
LG ORI BE A, RHHEBEsems . B E . A A HATIEIE, SRES N AR R A
(T A KUK o

‘.l

T

A SRR AL T RS 0™, BN ARG T 1 0%-100%, JFROW A 5 2 55
(K] 0%-95%. HfHAHIN, NS HHAEIBRBIR ST NN ZHRIER)E, NG EREFA
R ke R JHEONN, R3S H HALEMERIAR T & 20 T N 28 5 PRl 4
Ja, FRA B EE H AR — 5 LN IBUF B AME T3R8 57 BN 5%, thAh, AR e
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EINE DX A SR ISR R SR, s 2 FhE B AN Bt T NG &, 6
5 VaR(Value at Risk)FiAr 5 R TAS I8 g 1 W X 75 A0 A XIS, B N ) St ot RS HE AT BR BB A 25

6.4.13.4.3.1 H AR #E XS O

SRERAL: ANRTT

AHAR AR
202146 A 30 H 2020 £ 12 H 31 H
Tl H i HE G R i B4 e
A FHE FEIRE L VAN E] Rl
B (%) (%)
445,087,832.0
A oy VR0 7 — SRR B 131,091,137.56 10.36 , 18.79
A8 Gy M4 B 7 — B4 4 R
A Gy PR R P — S 4 IR AR TR
TR SR 7™ — BUIE#E 5t
HoAh
445,087,832.0
it 131,091,137.56 10.36 , 18.79

6.4.13.4.3.2 FAhAAE KU A BURAE 2B
T 2021 46 A 30 H, ABREEFAH NS MR BB A FRNE 574 T 138 1 EL A 2
20%, [KlIEFR TR R FANCIC R CLAR T 300 4% R 2= AR B o) A Ik 4 58 77 13+ e 35K s2 i (2020

F12H31H: FD .

6.4.14 H BT HBM T S THRER T Ui B AN IR

O~ fehrfE

(a)sefih TH 2 SR e THE 7%
A FHHETRECRITE R, B A SR E TR 5 B 2R SR A BT 1 5

JRIRDRGE :
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BB MR B TEER TT3 ERZ B AR
SRR BRER — R U AR M O 98 7 B0 £ B B4 AT WL PR B A B
BRI AHSRBR P B BT AN AT L A

(b)FFEEHI LA SO BB A < il TR

()& 2 R GR TR A il

T 2021 45 6 H 30 H, AHEEFRARILLA RME T BB N S8 66 0 S v = h g T
H R IRHIRAY 128,689,645.44 7, J& 55 — /2RI AR AN 837,883,191.10 7T, LJE 5 =/E R
22020 4 12 A 31 H: 55— 2N 441,044,592.72 76, 5 )21k 1,862,606,025.49 7&, LH =2

K)o

(i) 2~ Fe i E TR = IR K AR 5

XFFAESRAS 5 i LT R A, o B RS R 52 5 ANE BR (R R A5 I (52 23 A
R BUR TARA I RATEG O, AR THEM A 2525 IR IER B IIE] . 22 5 ANEER R &
B ST ) g A R ZE AN 527 (0 A SCEL SIS — SR R ik 1 2 >R P RO AS R OUE 5 g A AELX
T M ERIRERRRL, i AR BN G TR 2 SCENLIR 28 — R B2 S =R IR

(iil) 25 =2 R Se O (B AR A I AL 5 30
T

(c) ARFFEEMILAA SLpMETHE R B R T A

12021 4 6 H 30 H, AFEGARFAAEFRFELM LA A vH & Rl 55772020 45 12 H 31 H:
[7]) o

(d) ABAA SO T <Rl T

ANCAZ SRR v B 10 < b B 7 R A7 £ 2 LA SR IR A i b 4 e, FURTHINME 5 2 ot
TR ZER AN

(2) Brasebirfash, BEB R H AR I0 7 2 I A At 20
7 BEASRE
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7.1 MIRESHAHEHIL

SRURAL: NIRRT

3L KUA PRI
75 T H SR -
N D Bl (%)
1 R s e 131,091,137.56 9.84
Hor, AgEE 131,091,137.56 0.84
2 Fe L - -
3 [i] 52 AL 7 $5 F 835,481,698.98 62.69
Hr. ik 835,481,698.98 62.69
BrE SRS - -
4 nE R - -
5 SR AT A SRR - -
6 SENIRAE 4 Rl 75 72 250,000,000.00 18.76
Forpre Sl g ) SN R 5 4
®wre ) )
7 AT B JH A 61 102,798,613.99 7.71
8 Hoh &1 % 13,398,274.94 1.01
9 &it 1,332,769,725.47 100.00
7.2 MERBAT LSRR EREHES
o _ FHeH e E g
RS | Ak Ao Goy | RS
(%)
A ge. FRL Bk 5,439.50 0.00
B P4 - -
C il i M. 88,348,102.96 6.98
D A N2 NI S W07 G s 1 AN | 4 13,020.39 0.00
E AR 25,371.37 0.00
R R, 95,577.58 0.01
G TS A HEEOL - -
{E 15 FE A0l - -
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[ 5 BARAE BRI 127,155.53 0.01
J Sl 37,267,319.40 2.95
S5 Ll - -
FH BT ARE 25 A 5k - -
FHEW A A RS 5,172,878.50 0.41
IKF S PRSI LBt L 36,272.33 0.00
JE RRSS  E BA AR R 25 b - -
UE - -
TPARRES TAE - -
S ARE R R - -

»w | |lO|T |0z |Z2|r R

AN - -
e

ait 131,091,137.56 10.36

7.3 BARIEA SRMME G ST E LI/ I TR B R 4
SEURLL: NIRRT

i B 4 T P
ey | REA JIE 2 A4 R HE () VIRIED

B LA (%)
1 601398 TRRAT 6,000,000 31,020,000.00 2.45
2 000636 AR 500,000 15,110,000.00 1.19
3 600499 Rl il i& 1,000,000 14,400,000.00 1.14
4 002353 A Hi I o 300,000 13,410,000.00 1.06
5 000895 KU R 350,000 11,130,000.00 0.88
6 600690 HRER 400,000 10,364,000.00 0.82
7 000063 R 200,000 6,646,000.00 0.53
8 601995 R/ 100,000 6,150,000.00 0.49
9 300566 PR R 200,000 5,598,000.00 0.44
10 002949 AEBH [ br 269,700 4,557,930.00 0.36
11 000066 Hh K3k 300,000 4,380,000.00 0.35
12 603688 A B A 100,100 2,352,350.00 0.19
13 688819 REEMAY 28,382 1,240,009.58 0.10
14 688425 PR E T 135,282 827,925.84 0.07
15 688680 HAH 2,795 680,889.95 0.05
16 688131 eI 2 1,955 483,080.50 0.04
17 688076 ERAED 4,984 241,973.20 0.02
18 688665 Wt N 1,687 218,399.02 0.02
19 688601 Ok 1,174 216,133.40 0.02
20 300957 D221 853 214,921.88 0.02
21 688613 b v g 2,617 166,179.50 0.01
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22 688621 FH 125 A1 1,485 131,868.00 0.01
23 688201 fFaetthad 2,129 96,677.89 0.01
24 688499 FoeF 2,149 83,488.65 0.01
25 300979 RS 1A 925 80,937.50 0.01
26 301011 TR 1,750 79,474.50 0.01
27 301018 SES78) 7,811 64,753.19 0.01
28 601665 FEARAT 6,731 62,598.30 0.00
29 301007 3 AL 3,022 60,305.15 0.00
30 688117 AN 1,672 60,141.84 0.00
31 688350 B AREHL 2,552 57,266.88 0.00
32 301012 R 1,691 56,994.16 0.00
33 300981 AN 601 54,324.39 0.00
34 301017 W R 5,550 49,173.00 0.00
35 688655 IRAEN 3,083 48,618.91 0.00
36 301020 =B R 4,210 44,794.40 0.00
37 300973 S 360 41,655.60 0.00
38 688597 o FRHL 3,907 39,695.12 0.00
39 688367 T RKEE 1,717 37,035.69 0.00
40 601528 I FHUT 2,230 34,721.10 0.00
41 301021 JEEHOL 2,899 27,424.54 0.00
42 300953 AR 240 23,964.00 0.00
43 001207 PR 682 22,581.02 0.00
44 301015 HEZ 462 17,939.46 0.00
45 300982 75 SCHLRE 317 14,356.93 0.00
46 300968 MM 2 1,162 14,025.34 0.00
47 001208 HESE LRI 1,754 13,558.42 0.00
48 300940 It 307 13,317.66 0.00
49 300614 ERlL7E 329 13,285.02 0.00
50 300937 24 5y ) 244 13,105.24 0.00
51 301013 FFNN 471 12,768.81 0.00
52 300942 SiEAEY) 443 12,634.36 0.00
53 603171 R WA 637 12,230.40 0.00
54 300997 R 928 12,110.40 0.00
55 300933 W Ry 1,112 11,609.28 0.00
56 301002 e S A 201 11,581.62 0.00
57 605287 A A 349 11,014.44 0.00
58 300955 T HF 232 10,688.24 0.00
59 300996 WA 241 10,177.43 0.00
60 300956 Eyaliiahiy 371 9,571.80 0.00
61 300962 Hh 4 R 576 9,429.12 0.00
62 300952 1 R 227 340 9,207.20 0.00
63 301016 R 275 9,069.50 0.00
64 300966 JE[E 25 286 9,020.44 0.00
65 300945 2Rk 474 8,949.12 0.00
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66 300948 AR 324 8,884.08 0.00
67 300931 T8 L 672 8,809.92 0.00
68 300961 RN 394 8,695.58 0.00
69 605162 s 1,377 8,358.39 0.00
70 300986 HREEAM 264 8,070.48 0.00
71 300987 A 301 8,069.81 0.00
72 300926 AR RH 359 7,969.80 0.00
73 300993 T 538 410 7,908.90 0.00
74 300930 Wz 3B HT A 322 7,882.56 0.00
75 300985 oz Hrhe 295 7,318.95 0.00
76 300971 TIPS T 245 6,931.05 0.00
77 301004 e o I 312 6,845.28 0.00
78 300991 B 254 6,733.54 0.00
79 300927 TLRAL 217 6,531.70 0.00
80 300975 GEL 492 6,410.76 0.00
81 300963 H RS 283 6,364.67 0.00
82 300943 HE R 255 5,867.55 0.00
83 300972 TiRAEY) 430 5,439.50 0.00
84 300929 AL GHR IR AR 183 5,407.65 0.00
85 300960 MR 234 5,396.04 0.00
86 605011 BUIHFH 525 4,662.00 0.00
87 300995 AR 191 4,454.12 0.00
88 300998 T T IE 201 4,285.32 0.00
89 300992 Zetaak 200 4,064.00 0.00
90 301010 mn S T RE 218 3,838.98 0.00

74 MEHNBEBRE A A EKRZES)
7.4.1 RSN SHE H PGB FE 2%ERHT 20 44 IR B4
eh. AR

o A 4
5 Ji SR AR i SR TR ZN S NG FE A LA
(%)
1 600499 Ak il & 140,055,496.22 5.91
2 002756 TREH KL 53,199,922.09 2.25
3 002745 ARMRAR 46,039,939.09 1.94
4 603985 ELVE A7 39,751,095.00 1.68
5 601398 TR HRAT 31,817,084.12 1.34
6 002876 —H 28,672,081.19 1.21
7 300702 RF WAy 23,256,692.00 0.98
8 600895 CI ANy 21,729,037.96 0.92
9 600309 Jitets: 20,845,876.30 0.88
10 002610 % RRH 19,565,512.00 0.83
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11 300657 5LE BT 18,964,978.44 0.80
12 000895 KK & 18,718,981.00 0.79
13 601717 HIEAL 18,713,928.00 0.79
14 600183 AR 16,274,748.95 0.69
15 002415 T R AR 14,181,883.84 0.60
16 000636 Jer=ry s 14,079,975.00 0.59
17 000425 AU 13,815,677.00 0.58
18 688368 AN 13,328,782.76 0.56
19 600009 gL 13,313,377.00 0.56
20 002353 FOSi)id i 13,190,245.00 0.56

T SRAEBHELNREL e

7.4.2 R SAUE B HPIREFHE 2980T 20 4 KIBER A

W RAZ AN AR KR 381, A JEMRAL 5 B -

SRURAL: NIRRT

o AR L 4
¥ Ji S AR PR ZN R e FE A LA
(%)
1 600499 Rhik il i& 156,566,857.99 6.61
2 601398 73,696,336.76 3.11
3 002756 KR 70,738,760.82 2.99
4 603985 ELE Ay 59,004,101.62 2.49
5 002236 KERA 58,810,226.66 2.48
6 002745 RARFR 49,227,503.48 2.08
7 000895 KR 48,430,263.79 2.04
8 002993 B RH 38,600,087.36 1.63
9 300401 e A 38,250,625.56 1.61
10 002876 =R 32,064,110.25 1.35
11 000636 ekt 25,978,817.00 1.10
12 002318 AR 25,870,093.68 1.09
13 600895 FRIT &Rk 22,898,706.00 0.97
14 300702 RF et 22,451,651.50 0.95
15 600309 it 21,303,663.00 0.90
16 002610 % Rk 20,538,895.00 0.87
17 300657 SLE T 19,397,858.18 0.82
18 601717 HIEAL 19,165,786.00 0.81
19 000425 PR TTALK 18,238,236.88 0.77
20 600030 S IESR 16,932,497.59 0.71

T SEH S BUHESE RS

7.4.3 ENBER I A B B S R BTN BB

245 T14E 53 T
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SEANBEEERI A (RAS) A 804,669,400.25
SEH R EERURN (R3S KA 1,136,077,912.26

T SRR S BRI S s e (A i sl LRSS B0 3151, A% &
MR 5 9 -

7.5 BIREBIRMF S RE BB AE
SRS AR

o 4B B B L
5 i3 dn A A
%i(%)

1 [ K i o5 - -
2 P47 SR - -
3 SRR - -
Hor: BURME 4R - -

4 i Abie 240,329,000.00 19.00
5 A M J 3 R 7 5 - -
6 rh SR 544,587,000.00 43.05
7 Al (Rl AR R f5t) 2,025,698.98 0.16
8 [F VA5 48,540,000.00 3.84
9 HoAth - -
10 | &t 835,481,698.98 66.04

7.6 IR A RYHE 5 ZE ST E LR HEF BRT T4 B B
A NIRRT

N N b 3 SR PR
F5 AR i 2R (k) NI
B L (%)
19 Ll~
1 101900710 500,000 50,920,000.00 4.03
MTNOO1
20 s
2 102001593 i 500,000 50,680,000.00 4.01
MTNOO1A
20 Yk
3 102001139 HRK 500,000 50,545,000.00 4.00
4 MTNO001
4 149248 20 K-35k 05 500,000 50,490,000.00 3.99
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| 5 | 149084 | 20igHEo1 | 500,000 |  49,830,000.00 | 3.94

7.7 BIREA SMHE G BB E R/ BT B SCRAES BRI
AT AR AR I B SRR

7.8 WEHREA RPME S E ST FE D RET L4 R &R B A
AEEEAREIRARFA TR

7.9 BIREA SMHE G B E IR/ EORT LA BGES R A
AT AR IR ARFFABGLE

7.10 MEMREESBHIIBRARZ BB VLA
AT AR W R AR

711 REMREZE S BRI E R R 5 1B U
AT AR N AR B E G0

7.12 BHEAAWMEIRE
7.12.1 A WA IS B ART T IR SR I RAT T4 (BReRKIIES, AL RURIT ISR B
B R AR g ) H AT — B AT DT ARSI
I UE F7 PR 18 [ S e i 32 31 AT IR HR AT LA 1 0k A T
U RAT I T @ 2 For SN AL BATIR 5t A E . (5 B E BRSO EiR SRR, ¥
it SR AR SRR BRI B SAE TR AR IR, 2 2 BT AR ORI R AN AT
IRHHAG TR BBOEEIE . Bd . ST SUESE AT .
AEEE NG ER A R A TR EAT T TR T, DA IR 2 W AR LE R IR RN A F]
B RIS TR A AR BRI SR, 1% A A B GME AR 7 AR SR . AFE G T
ARBXZ A T AT ERER DT FT
7.12.2 FEGBRIETT A4 R, WA BT R R R A e e R P A A T
7.12.3 B At - T BE =4

B ANRMT

P R B

1 FHRIES 223,879.66
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2 NSCIETTE 53K 394,472.06
3 INELgil
4 INVEA&iIDSS 12,779,923.22

5 JSZVAT F TR
6 FoAt MR

7 e H

8 HAth
9 fann 13,398,274.94

7.12.4 BRFFA B0 T 5 B0 B R B A5 27 FR 4
SRS AR

b 3 S R
Fs gAY i3 44 F5 N RE
{H EE 1 (%)
110059 T R B 1,112,389.80 0.09
128109 T 913,309.18 0.07

7.12.5 BRAET 4 BEEH AAAETE Z IR E U3
AR AR AR B+ 44 B T A AR TiE SZ PRI DL

8 EEHFRAEANEE

8.1 MIREESHIFA AN BEFFHNGH

AL

FA NG
JUESFEA ) PR BB AR H
AN
B S A A
FEA A FEAT A
tL 1 EL 1
9,708 114,255.24 7,095,489.50 0.64% | 1,102,094,380.14 [  99.36%
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8.2 MIRESEHEANMLNRAFFAEEESIHIR

TiH A maas 7 3 4 B A EL 451
B =N NP NAES ZE W - 5 267,018.49 0.02%
8.3 HiRESEHANMI N BEFA AT RRNE ST =& X A FR1ER
TiH A RSP ERBEX T Ot
RAFEPEFN R FEEREM 0
AR o7 N A R 4
ARSI EL A AT RIS 0
9 FRRESHFES
BT A
HEEFAMH (2018 43 H 27 H) FEE& 4% 376,697,665.64
AR A5 H A ) 3 S 00 s A 2,109,340,182.03
AR A BAHE 4 A HR A 45 235,817,911.41
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