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A B[] 2% - - - 3,383,404.13 |3,383,404.13
MNATHE FENFR -
- - 1,038,543.93 |1,038,543.93
i
NATHLE B - - - 276,945.05 | 276,945.05
AT AR 5% -
- - 08,490.62 | 98,490.62
h
NAFAZ 5 B - - - 994,064.73 | 994,064.73
AT Fod B - - - 977,326.72 | 977,326.72
NAS R - - - 622,075.55 | 622,075.55
NAS R - - - - -
16 ZiE Fr A3 B A1 -
f5t
HoAth A7 A5 - - - 295,337.85 | 295,337.85
fifi it | 500,000,000.00 509,489,221.
) - 0,489,221.54
54
| 22 5 R B 5 | -164,049,514.04 1,642,332,20
1,240,351,374.20353,183,420.60(212,846,924.41
| 5.17

T R P NASIE & B0 KA O 6L, 4% 20 9E BRI 5 S0E e 7 B
BB H BT LR 3K

7.4.13.4.1.2 FIZE XS B BURME T

ik | Bl RIER DLAN HAth T 398 AR R AR
X P A R H 3k 4 B P VA 1Y)
g (RA: ANRMoo)
AH 2 XU AR = ) AR 5
AHAR AEREER
T
2019 4£ 12 A 31 H 2018 4F 12 A 31 H
ngﬂ”%?% 25 M 9,859,798.80 15,286,989.82
TiHF I 25 45 -9,747,390.30 -15,043,466.82
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‘ ‘ AAM ‘ ‘ ‘

7.4.13.4.2 ANC A
AN RS A2 18 4 it T 5L 0 2 So i B0 AR R B 4 It 8 R AN TE R AR S i R A2 Yk B 1)
RUS: o ASFE ST B2 e A LR v, BRI e 38 R AN XU -

7.4.13.4.3 F ARG R

FCATA s XU 2 i 2 < T 45 4 Al T LD 2 oA B S I 0 o DR e T 3 R 2
SN ZR LAAM T 30 4 1R 32 8 2l 1T R AR I B AR o AR 4 R B B TR 28 5 P I
T BARAT 18] [V T 358 25 IS AN G T T I P JE At AT A IR SRV T BRAMIE 95 AT 2
Tk H 5 Z 85 B R E IR0, 0] BRI TR i AR S s . A4
eI @R TTH SRS, RA™A BN SRS, @ 7= %
GBI T, G5 EIESE TTIE AT 150, (O P B A e s A
b BAAMIE S5 () VE 2 A S B B b, IR < [F) 20 1 U B 4% B A AT 1R
AREE R R T N E WS MR A4, SR g 557 el . WA
HHATIEIE, RESNRF R AR TR KR . AT Gl 1 558 20 5 1 70 Bk b
R AN ARG o AT SN 5 2 0 77 A LU AR T R & 967710 80%: TR 52 BUIE
SERLRR ST 77 1 LU AN R i 2 4 B 7 1) 20%, FLHh BGIE 9% 1 P g AN el 22k 4 58 7 14
¥ 3%:; FEA L4 BRI H 7E— 4 LA I BUR 057 AMIE T 364 5819 10 5%, Hrh, L
RIMBEACIELEH &M FHRIES . NUCHIBERE o 1A, RESHESE A
B H AR 42 T RE AT I S5 0 A% St 4%, 38 F 22 P 7 vt 3 4 b A7 XU FE
AL3E VaR(Value at Risk) i 55 e A 5 45 T8I I (10T 7E A 4% XUSRE , B B T S b el XU 3k
A7 BREF AN )

7.4.13.4.3.1 FHAAHE XU i O
GAAAL: NRTIT
AR FAERER
2019 £ 12 H 31 H 2018 £ 12 A 31 H
i H R4 i
I~ fE ARt N foE &
i L 451 PR
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(%) {E
1 (%)

Aoy Mt R e — SRR | 194,160,624.80 13.29 | 137,985,831.37 8.40
AT Ty 1t s Rl PR R - - _ ]
T Gy A 7 — e i e 1’575'530’971: 107.85 1’802’293’175'2 109.74
LGS = — & m

AT AR G b 0% 7= — BUIE % Bt - - _ ]
HoAth - ] _ ]
At 1,769,691,596.0 114 1,940,279,007.2 .14

7 7

7.4.13.4.3.2 FAdAN#E XU H R 2

i

Bl 5% L E S ) HoAt T 37 2 B AR AR

X B AR H ik G B A Y
A Az NRMoo)
ZSHIER EEER

2019 £ 12 A 31 H 2018 4F 12 A 31 H

R G AR F AR 5y

ST

FE Gl 5 EL T R

i 5% 94,831,234.49 76,642,101.14
L SRR -94.831,234.49 -76,642,101.14
/1> 5%

T A S A EEME = T 15 i 2 % >009% + )T 300 5 A 7 4 <10%

7.4.14 35 B T B AT SRR F B R M E IR
D)2 frehrE
(@ Al TEARIMETERTTIA
NRHETTEERITREZ UG B 2 SeUHE TR T S BAT SR A E
FItJ (4 B (IR JZE IR DRE -
B2 MRS B TR R T 3 E R AR AN

BRI BRE R U N AN IR B B0 57 LR B 1 P AR A
F=IRZ U AHSRE B AN i S A A E -
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(b) FFEERILLA O E T 1 Rk TR

(i) &2 EmTHEA RMME

T2019 4 12 7 31 H, AEEFFAIILIA RMETHE B A TE N 280 45 1 4
Rl SRR TSR — JE IR A BN 405,575,803.26 ., JE T R IR AR E N
1,364,115,792.81 JG, LJE T 5 =2 IR %1(2018 4= 12 A 31 H: 25— )2 1K 179,259,016.58
JG, % JZIR 1,757,324,607.70 y, #—)ZIX 3,695,382.99 JT).

(i) U E e 2 IR B ) RS

AN H 4 DL 05 SR R TR e W A S TR A H OB A S R IR B e R I o

XHFUETR A 5 e E IR R G, 8 L KIS A2 5 ANiE R (B 4k i
E HAC 5 AEER) . BUR TARATFRATSEE I, AREASTIEMH 25 KRR
FUITE] 28 5 ik R 300 I K PR YT TRDRE AR 5% B S2 A5 (K 2 SEMHME SIS — SRR IFR
YA (L VR A SR AN T A N A T2 SCOMEL SRR, 0 E R SRR A7
FCUMELNLJ& 55 )2 2 3 = JR K

(iii) 2B =R KA FOE R BURIA AR 5 440

TAWIK, REESRFFE A RN EID)E T8 = Z R4 m TR (2018 4 12 H 31 H:
3,695,382.99 JT). ALy i HIH 5 =2 &4 596,861.46 J6(2018 4F 12 H 31 H:
), ToIFHE NG =2 IR IN4 412018 4E 12 H 31 H: 4,222,264.75 7t), 42k BT
N5 2 IR BTN N R T 4,292,244.45 (2018 4F 12 A 31 H: #i%k 526,881.76 Jt),
F 2019 4F 12 H 31 HARFFA 3 = 2R A4 T HTE N 2019 4 B 457 75 1 A S5 2K ) A8
Bl RAME AR Bh 45 2% (1 4:401(2018 4 12 A 31 H: #i2k 2,032,137.03 Jt).

(©) ARRREEMLAA RN E TR 4k T A

T 2019 4F 12 H 31 H, AEEE ARG IERESHI LA RME T &/ 7 7 (2018 4F
12 A 31 H: ),

d) AL et E TR e T H
ANCAZ OO EL T R g R B 7 A A7 £5 T 4 S SRR OUR FL A <t 5, FL K T
652 R EMZER.
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(2) BrAFAMESS, BE TP iR H A 4 J0 75 B0 IH 1 HAth 81 E I,
BEREHERE
8.1 HiRESETHHEEN
SR NRMoT
H BB
e SiH o o 3 4 B PR I B
(%)
1 AL % 8% 194,160,624.80 10.16
Horp, B 194,160,624.80 10.16
F 4T - )
3 [ 7 WAL 2 5 % 1,575,530,971.27 82.43
Hrp. fii 1,575,530,971.27 82.43
B SCRHIE SR - -
4 e E T - -
5 S RUATAE LR - i
6 SN IR 4 il % 7 - -
Hodrs S 2 [ ) 3K ] ]
NIRE G Rl e
4 AEE SN
7 %Egﬁﬂ‘ nESE S 59,105,073.00 3.09
8 HoAth 25 D% 7~ 82,512,870.28 4.32
9 &1t 1,911,309,539.35 100.00
VE: ASFE S AR A WA R 5 i s I8 2T 5 AL 5 s
8.2 MERIRBITU RN B ERETHE
8.2.1 MEHRTBITW A RIBEARERTHE
B B 34 B
i RSl namE o
EEE (%)
gy bR B b - -
B | Xk 9.391,450.00 0.64
C il 3 111,830,185.00 7.66
D 0. 8 Tg. R oK A = At . .
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A%

et |4 -
e A -
Sidistn At ATHEENY 17,432,521.80 1.19
{E 75 AR -
5. ARE B EAR RS

L4 11,030,586.00 0.76

I @O M| m

[

E Rl 25 366,448.00 1.74

Pl 10,293,550.00 0.70
PR GG RS 55 55l -
e (LA 5.815.884.00 060
IKF . FREEAN  He g i i 3 -
JE B SS  ABFRA AR AR 55l -
BE -
PAFRS TAE -
A RE FNER R -

ey -

w|l | O vl ol Z2| Z| r| X

&t 194,160,624.80 13.29

8.2.2 MEIREATIL 2 KA B R E B E R RAS
AN T G AR A J R R 5 A G o R 00 5 2 LA 150 B PO e

8.3 IR A AME 5 BEE T = 15E HL B/ HEFF B BT I R 453 W 4
GEUAAL: NRMTT

A4 B
g | REARE Je 52 44 K B () N RHE

THHE LEB (%)
1 601688 HEFRAE 5 642,800.00 13,055,268.00 0.89
2 000001 FARAT 748,400.00 12,311,180.00 0.84
3 002311 ENSYP| 326,400.00 11,750,400.00 0.80
4 300207 JiRHE & 599,400.00 11,700,288.00 0.80
5 000651 AL 171,400.00 11,240,412.00 0.77
6 300037 B E 303,723.00 11,037,293.82 0.76
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7 002624 SEFEH 249,900.00 11,030,586.00 0.76
8 600383 S 709,900.00 10,293,550.00 0.70
9 601088 Hh [ p AR 514,600.00 9,391,450.00 0.64
10 603885 AT 606,400.00 9,096,000.00 0.62
11 002402 GRS 690,700.00 8,930,751.00 0.61
12 603259 24 B R 95,700.00 8,815,884.00 0.60
13 002120 BIE By 250,346.00 8,336,521.80 0.57
14 000860 iz A Ml 153,300.00 8,075,844.00 0.55
15 600893 R 21 352,400.00 7,640,032.00 0.52
16 300136 EEiSGEE 166,431.00 7,552,638.78 0.52
17 603799 R 187,420.00 7,382,473.80 0.51
18 600201 VB 393,200.00 7,360,704.00 0.50
19 002602 RS 586,040.00 6,698,437.20 0.46
20 600760 TR K 201,844.00 6,378,270.40 0.44
21 600276 JE 3 25 24 69,500.00 6,082,640.00 0.42

8.4 MEHNBREREAGHERES)
8.4.1 Rt LN EHUHE H I E S ™15H 2% BRAT 20 44 IR PI4H
SN NRMTT

A2 4
75 Ji SE ARG Ji ZE AR PN BN o i e e b
B (%)
1 601688 HEFRUESR 103,735,267.53 6.32
2 300498 1 101,338,266.76 6.17
3 601328 TIEERAT 72,659,977.02 4.42
4 000001 P ERAT 64,467,530.07 3.93
5 000002 Ji BlA 57,991,273.85 3.53
6 000063 M E T 54,718,238.19 3.33
7 000651 M T H A 50,557,653.60 3.08
8 600009 L 46,973,595.79 2.86
9 600030 P EIESR 46,570,077.99 2.84
10 601398 TRIERAT 45,541,495.00 2.77
11 600919 LI ERAT 42,724,934.52 2.60
12 601318 H [E 22 41,504,635.32 2.53
13 300037 B E 40,492,616.00 2.47
14 600406 FH 4 i 38,823,357.40 2.36
15 600050 Hh [ I 37,748,529.00 2.30
16 000951 o E HR 34,848,937.70 2.12
17 300568 YR TR 34,264,647.50 2.09
18 300014 fC46 8 Re 33,960,411.23 2.07
19 002311 ENSYP| 30,456,113.00 1.85
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| 20 | 600015 |  fEET | 29,024,587.13 | 1.77 |
T RN IE KL (AN LU AL H ) A, A EMHRAZ S
e

8.4.2 Rt H S BB IR H & ™13#H 2% BRAT 20 4 KR I 4H
EREAL: NRHIT

A2 4
5 Jiit ZEARAG i ZE AR AR H &R e e
B (%)
1 300498 i I 91,373,664.47 5.56
2 601688 HBIRIESF 89,909,780.37 5.47
3 601328 TIAERAT 71,457,480.00 4.35
4 000002 Ji BEA 70,682,173.07 4.30
5 000063 R T 54,441,803.94 3.31
6 000001 FEARAT 53,029,493.74 3.23
7 601288 LR AT 51,350,085.00 3.13
8 600009 LI 50,036,093.18 3.05
9 000651 LR 47,530,859.56 2.89
10 300014 e e 46,558,452.72 2.83
11 600030 HEIES 45,264,072.26 2.76
12 601398 TRERAT 44,136,999.00 2.69
13 601318 [ % 42,485,320.70 2.59
14 600919 LI ERAT 40,784,942.15 2.48
15 600406 FH e Ji 35,972,756.00 2.19
16 300568 YR 34,468,335.73 2.10
17 300037 B 33,630,353.00 2.05
18 600050 ERlEspiESiil 32,938,386.00 2.01
19 000951 [ E R 31,758,795.66 1.93
20 600015 R BT 29,816,732.82 1.82

TE: “SEH G LS AL S (RAZ A R AR HURD 11, A EAIRAL S
P

8.4.3 SENJBER M ARA 540 I 32 Y IR RN B 3

MA: NRMIG
SENREEE R RA (RAS) R 2,584,297,673.66
SEH AR ZERIRN (A A 2,550,464,856.95
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TE TRNBEER A <32 SR SON P41 42 S S RS g s A afe LR se i)
B, AFEMRZHHH .

8.5 JIRZMFF A 0 RN B HFREAE
EREAL: NRHIT

B oy
J7'5 {5125 i ol AR E
fE A5 (%%)

1 | Exfi% 1,159,129.60 0.08
2 | TR - -
3 | &Rz 142,883,000.00 9.78
Horr: BORVES R 122,593,000.00 8.39

4 | iz 413,218,205.40 28.29
5 | Ak R B 2R ; ]
6 | TS 798,865,000.00 54.69
7 | AIEEA 219,405,636.27 15.02
8 A b A7 B - -
9 | Hith - -
10 | &t 1,575,530,971.27 107.85

8.6 IR A AME 5 EE T = 1§E LB/ M HEFF BT L s R A
GEUAAL: NRMTT

54
F5 A 553 24 FR & (5K) NRE 1AE A7
(%)
16 ffifE
1 101654013 | 1 800,000 |  81,392,000.00 5.57
16 ARl
2 101651022 B 700,000 |  70.721,000.00 4.84
MTNOOL
3 143671 18 6% 01 600,000 | 60 252.000.00 412
4 101800637 | 2 jgﬂk 500,000 | 51.420,000.00 3.52
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MTNOO1
A

5 136789

16 % 01

507,500

50,384,600.00

3.45

8.7 SRR A M E 5 & 1 LB/ HEFF BT B SCRRIES B R A A
AF G AR T IR AR FFAT B SCHFIE ST

8.8 MEMIARILA RYME 5 ST +E LB/ PHEF AT T4 5t & R 8% A48

ARG HIARRFFA ST RS

8.9 JIRIZ A ME 5 & T FE LB M HER BT LA BGER B A4

AT A G AR AR FF ARG

8.10 MEHKRAR SR E BB LR 5 F LU
RIEATEEEFRME, AEEAS 5B,

8.11 EHIARAZEESR R K E MR A F LU
RIEAREEFRME, RESASHEGITA S .

8.12 HEWAEME ME

8.12.1 AFEEHLH AT T A4 UETR R AT AR I BAT B M B0 1T S A, AR T O
HH AT —FNARZB AT AT
8.12.2 AF e AAFAES B A1 44 R SR HH 2 < R ) 1B P O 1 0L

8.12.3 FAR F A & T 5 7 Y FR
Bfr: ANRmot
75 e G

1 | FHRIES 220,625.86
2 | IWCIESREHE K 1,617,961.67
3 | MYUBRF

4 | RYSCRE 27,274,671.44
5 | RUSCHRIEER 53,399,611.31
6 | HABRIGK

G

p=|
pies

=
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7 R 2 H -
8 HAth i
9 &t 82,512,870.28

8.12.4 WK KFA HIAL T B30 B Pl e 5 25 B 40

SRR NIRTIS

SR % e
¥ 5 7= i 57 %R YADIRXIED e
(%)

1 113011 Fo R it 40,186,644.20 2.75
2 110048 A BE e 5t 28,280,442.40 1.94
3 110053 TR Aot 20,367,165.00 1.39
4 113028 B A5t 20,192,852.90 1.38
5 110041 5 L i 12,376,962.00 0.85
6 113019 PR30 fiit 9,765,970.20 0.67
7 128017 G R Aot 6,761,565.60 0.46
8 128019 AILEL 2 5,796,544.64 0.40
9 113020 e B % £ 4,730,944.00 0.32
10 110050 FEHR e fit 4,269,116.40 0.29
11 127011 % 2 4,220,886.52 0.29
12 113531 [ERERET0 3,907,089.90 0.27
13 123003 W R 2,381,462.30 0.16
14 113517 %'t 3 fiit 231,621.00 0.02

8.12.5 MR AT +4 R P A ERIEZRF LK M

ARSI AR IR

BEAFAETE SZ PR 15 DL o

8.12.6 B A G E ERIH A 7B H 2
S L TN 0 Y S P 0 RS e el T X P

EESMFRFAENER

9.1 MIREEHBRAN S BEFEANGH
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‘ Fra Ng5#)
N PR — —
N A AN IRk a e MG EH
1 AL ) o 13 4
#H(F) N =Y b s
i A | A |
A Ciis el
[ & Em AR AL 393,495,518. 505,238,357.
‘ 197,446 4,551.80 43.78% 56.22%
HaRfig: AIB 36 96
[ & Em AR A, 66,442,670.2
‘ 5 7,041 9,632.39 | 1,378,991.32 | 2.03% 97.97%
R C 8
&1t 394,874,509. 571,681,028.
204,487 4,726.73 40.85% 59.15%
68 24
0.2 HRESEBANMNIARFERESHEMN
N o S B A
i H 13 R ) g aB .
I
] 5% Fifs BRI A 18 55k £
20,789.25 0.00%
7% A/B
HEEFHNITA ML A —
] % it R A0 A 1 55 £
AR NS 2 29.911.50 0.04%
% C
&1t 50,700.75 0.01%

9.3 HIRESEHEANMMAWA BFE AT RAESHTEEXFK I%YR

I H 1 R AR emaR s =X E i)
‘ B ARAR A 1 3R
SN T G L [ % rrﬁgjgg L, 0
ﬁA&ﬁﬂﬁ*%ﬂ TR AT J
It e ?ﬁfﬁﬁ’%ﬁfﬁn%iaé‘ih 0
ﬁ A 7 C
- it 0
] $ B BRAIC A G 5 f5 0
% A/B
AREGHREZMEE | EEEERANE 558 5 0
AT 4 % C
&1t 0
E: AAFEREHENRD. BERTEAMFRI AN, K Sa M AR
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WIRIIARFFA AT A H

80 JFHAEE&HHRD

BAL:
i H [ ¥ B AR A A 1 538 A5 75 o 5
[ AR A B 5 A5 5 C
A/B
HEEFAKH (2010 4 9
‘ 2,247,615,987.38 1,738,878,957.56
H 8 H) F&4a s
AR A HHHAW] 3L & 4y 40 2 910,076,404.32 244,350,878.23
AR A T 3 4 o H 40 A 2,495,715,655.95 466,656,146.36
Jle AR B3 4 2 (5] 47 0 2,507,058,183.95 643,185,362.99
ARG BAFE G970 A2 Bl 47 4 -
A Hx 5 HH HH R I 440 AU 0 898,733,876.32 67,821,661.60
81 EKEHER

111 ZE&HBRFE ARSI
e N T B AR AT AR Pl
112 Z2E&EEAN ., EEEEANEIEZEREHITRNERAFRS)
WG, SN ERNEESNIT:
1. H 2019 /5 H 15 Hild, xPeEFEAFRELEE, UEA R BAEMHIN%, If
AHEA R ESREK: AFRHE, TW AT EHEA T A 7 A2 H
2. H20194 6 75 Hile, FIMEEEEAFERK.
3. H20194 8 H 15 Hild, W ELENTELAFE
4. H20194F9 H 4 Hilg, BEBEEEAFAEHERE
5. H 2019 £ 10 A 28 HiE, EENLEMEAF LA, AR ELEHXPIEAA
BT BREHIRT .
WAEHIN, BEEE AT T REIEE M ERANFEINWT:
MRYEFEE N 2019 4 6 H 4 HAR, BTE 2N B i BRAT B 0 PR 2 =] 387
FEENL S A2,
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11.3 BRESEEAN. Z2EWF=. BE&EELESHIFL

WG HIN T B A mlia S G RS Err R E R, SASSERA, &
G SIS A R VRIA
11.4 FEEHBRIEHIHER

At A P L 4 15 T SR R R A AR
11.5 AREHFENESERENEREHEH

RIEG ARG N R FH 54
11.6 NEE BT H TS THT S Frig i

WA HIN AT S R E e TP IS5 BT, K h Rt I 5 BT IR A 7 oA
B TR AR A H TGS 10 A5 HRAE I A RSO AT 45 % 55 BT AR 95,000.00 G
11.7 HEEAN. FEEAKHEEREEN R ZEE ST FH R

WM EESE TN BEEIEE AN LS I FORZ I 1R A sl 1 .
11.8 ZESMAERA FZ 5 B ITHIH RIE R
11.8.1 ESHAES A R 3L 5 B ou AT RS 3 KA & AR

G NRMIG

it &S N XA Z S5 T A 4

T 5 5 24 1 i 24
KA | B % S A i) &E

e AL 42 o 4 .

& A A =1L

T EE 151 il

= 1 1’717’748’173'2 33.45% | 1,599,739.60 | 33.45% | -
Y KAUESR 1 1’177’815’723'2 22.94% | 1,096,901.12 | 22.94% | -
IR 1| 820,499,517.32 | 15.98% 764,132.03 | 15.98% | -
HFEIESR 1| 793,503,493.81 | 15.45% 738,991.47 | 15.45% | -
HEAEIE S 1| 496,307,886.41 | 9.67% 46221261 | 9.67% | -
B 1| 128,887,736.81 | 2.51% 120,031.37 2.51% | -

11.8.2 &M FER A FIA 5 AT HARIESR B R 1B I
G, NRMt
55 T 4R 5 BN
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5 24 W51 55 Bk i 22 3 [B] ) e
JSAZ 40 AT 47
AT S A LA A I AT AR
HKIUESF 1,122,857,271.74 39.86% | 24,395,200,000.00 49.82%
HEIEE SR 503,896,023.47 17.89% |  6,260,300,000.00 12.78%
GASUESF 433,687,651.96 15.40% 132,916,000.00 0.27%
I RUES 323,160,481.32 11.47% | 1,649,165,000.00 3.37%
AR RS 220,960,628.05 7.84% | 4,172,500,000.00 8.52%
JCIEFR 211,778,342.35 7.52% | 12,356,700,000.00 25.23%

E: L ARSEHNAM LRI S oo EAF & BERER 2 A ME . A
HEEHNRAESF2E N REM A BTFKT MSIR0L. B0 BTN
FIBIAL 5 56 AR AL A 5 S e I IE F6bR e, IR TEET . S50 B A 5 ¥ 93
BEATHBVPIFSE AL 5y e RS 47 %6 IRIEHEFH A, 2 AT & Rtk

2+ AN AR IR K AL 5 T BGIERS ) o

3. AR WA IR ST A AR ISR 1IN SE 5 BT
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