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7.4.12.1 BRI\ & /A8 RAES#1T T R KA KR 2 RIES
GRS NRTIG

7.4.12.1.1 ZMRIFFRRR] B

_ K

BN | AIE | AER | AW B G| WREA | BARAMNE
‘IE” ‘EA ‘IE\/ ;_\, . E i o . “J‘I_A
IEZRACHS AR e k| ks E% firs W | s ER i

2019 4F | 2020 4 o
002973 M (1283271 He |7 * 574 | 5.74 1,146 6,578.04 6,578.04

b

H H

003816 FER | 2019 4E | 2020 4E | BERT | 249 | 3.53 | 562,958 | 1,401,765.4 | 1,987,241.7
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a3 H S = E T IR &

B RIS E IS (LOF) 2019 4E4E R 4

8 H 14 |2 A 27 | K2 2 4
H H
2019 2020
o F F B 5 #A 4,381,179.0 | 4,548.,460.3
601658 pfgdRaT |12 32 (6 10 | - 550 | 5.71| 796,578 -
&=, 0 8
H H
2019 2020
. - F F B e 1,453,323.3 | 1,370,948.7
601916 WREIT | 11185 H 26 - 494 | 4.66| 294,195 -
&=, 0 0
H H
2019 4F | 2020 4F | BHIHR
638002 BOgh |7 A4 |1 F22 | HESL | 20.00 | 37.05 25,672 | 513,440.00 | 951,147.60 -
H H 7
2019 4F | 2020 4F | BHIHR
688015 TEREH | 7TH16 |1 H 22 | BB | 16.18 | 32.32 12,549 | 203,042.82 | 405,583.68 -
H H 7 1
2019 2020 L
I i i ﬂﬁ”ﬁ, 157.7 1,667,207.6
688029 MESE |7 H 1S |1 H22 | BB | 52.45 10,568 | 554,291.60 -
. 6 8
H H € 1
2019 4F | 2020 4F | BHIHR
688058 E XM O10H25|5H6 | HARS | 79.30 | 90.65 1,450 | 114,985.00 | 131,442.50 -
H H € 1
2019 4F | 2020 4 ——
688081 WEER | 12H26 |16 | * 28.21 | 28.21 3,153 88,946.13 88,946.13 -
i)
H H
2019 2020 L
i i ﬂﬁ”ﬁ, 128.6 1,885,587.1
688111 SN |11 1|5 A 18 | Fihkst | 45.86 14,659 | 672,261.74 -
X 3 7
H H € 1
2019 4F | 2020 4F | BHHR
688139 WoRAY) | 1018 | 4 H 27 | Filgsi | 15.53 | 24.00 13,249 | 205,756.97 | 317,976.00 -
H H E 3
2019 4F | 2020 4F o
688181 Mtz (123271 He |7 43.98 | 43.98 4306 | 189,377.88 | 189,377.88 -
i)
H H
2019 2020 L
i i ﬂﬁﬁ% 152.0 1,193,450.2
688188 Wizt |7 H31 |2 H 10 | #iEst | 68.58 7,847 | 538,147.26 -
. 9 3
H H & 1
2019 4E | 2020 4E | B
688333 Mo e | 7H 12 |1 H22 | S| 33.00 | 53.75 7,359 | 242,847.00 | 395,546.25 -
H H €
7.4.12.1.2 ZIRIFHER):
HAR
o s o RPN | RIVRIE | R | A B O | WREA | BARMNE "
ST | % 4 T e | e | | o o #iE
I H H FRISHY | A% s fh fr: 7K | B pa¥ il
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MM Ea =E eI BUR &M AR NIEFR %S (LOF) 2019 FEFRE

Lo RYE CLHRIESRAZ 5 T RMIRUBER A TF AT B2 R 2 e dt BRI Al TRk
AFAT AR L), ASE G IRIC M RHERR B 52 e i 2807 30 8 5 ZBUE 1, BUE IR N E
FATNBEE B2 Hilg 6 A .

2 FEE R LA A SOF BRI, B R Bl R R s T s H A
Horp R A0 — AR N BN 5B 2 AW BB, AR 5 BT 24w &80T HR B B 31
€, T BRI 20E IR A AN RE B Hifeil.

7.4.12.2 BRFFH B E I Ml 2 PR AR
A HE AR SR AT 0 452 R A 52 A 5

7.4.12.3 BARARFR IE EIERE 5 1 NTEH AR S5
7.4.12.3.1 41718 W 3 3% 1E E

ARSI G AR A AR T DV ARAT 18] T 32 555 A [ 52 & M HE A (K 157

7.4.12.3.2 X G i iS5 1E B
T

7.4.12.4 RS HRBOEIES &% HIES
AT G AR IR TS 5 Fe AR 27 A 55 RIE SR .

7.4.13 & T EXK KSR

7.4.13.1 KB BEBURMAHLHLER

AL IR G T HE Gy, FARK T 2 RS A B 25 ACTAR T R S 4, o Tt 2
b, RTINS, ARESRAERM TR BSOS R ER A A R S ., KRS
I 45 A B T W 533K 1 i il LR O 0 XU T B3 435 P A sl v XU B 73
RS o AT AT B HE O I SR, BR T 75 SR S 5 N UE SR B I 4 SR TT 37 38 B XU
A R 2 A, AR S T I 6 RS« 75 HE 1 30 JX R S5 M 35 717 32 5 8 9T T
(YRR T 45 XU o AN G 35 o TN WA S XU 7 B 1) 3 B A 4 HOH L XU 42 i 7
BRRE PO R 2 A, AR o XU T 2 7 1 B A5 8 T LA S < SRR AR 25 T D L
f RS 25 H o

AT L BN AT A T XU B A R, BT T DUXS I IR R il
L B, XSISHIZR Ao, WEEREARER . XU BB MR b 55 30 T IR s ) O 28 X
R BAMR R, AREMNESEHANEEFES TR ERE R, ATtHE XS E
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MM Ea =E eI BUR &M AR NIEFR %S (LOF) 2019 FEFRE

BN OB, W UOE I RS P 1) B i 4 R BRI OL MR R s,
AN E 2 7] H o 2078 R b UG S Va1 s 6l 5548 1 T2 T XU LR 5 B ey
W SERE AL AT RS BT 05T, DR T 5 28 1 15 1R 58 IS AR RS B DA K EAT 350 BT XU
T EEEE, BREK AT T R AR

AN e < ) < A BN\ OK T < T R XIS B BV S R 5 M S R E R A Y
JTAE A AT RS AL BT BB 2R o B IR 70 W O AR B2 A, S DU 40 2 0 7 EE R
AN R IR S RS B R OB o 17 A SE B M IR Ff L A, ARIE AR B R BT H bR, S5 Akt
P PTis ek TR DE R E X A TR AR B, HE R, KU
PR PR FEAIAH B BASFEL , B I Pl S B0 XU 2B AT B A S ANPPAG, IRl AR
RHAL, N PRS2 il 78 T A SZ (RS L N

7.4.13.2 fE B

15 AR R 8 HE S AE A8 5 I 2 o A 5y 3 F R IBAT G LA 54T, sE S FTRRIERZ
RATANHIEL) . LA FIAAR B EEN, FHEEE B 40 A 2 A ) KU o

AN 4 I 4 A B NATE SRS 5 HIN 28 5 % - M BHAEIRBLEEAT T 7843 IOVTAl . AL G AR
AT AT TRAE A B 4 HOFE A N b B S BARAT . R S BRAT AR KA R B TR A B K. A
BEGTERE T BT EAT 128 5y 33 LA b I 7 10 45 A PR ST AE A B A8 5 3 T 56 BGIE 95 2 WORn
FROUH ., LT REMEAR N FEERAT (] FDL T 35 04T 52 5 A 0 28 55 0 F- 304745 FIVP
A I IE I 2 0 5 AT PR LA 1l A L PRI A P R <

ARG (3 & RN NT T A FH R A BRI RS, 3 3ok o 5% R S A e il
TSR RAT NS PR o A5 FH S Ol AN BAE FVE SO 32, ANERAE RGOS . AR 13t
FiE VPR E BB BORAT NI EE R W 55 BN B PR KUK, LA AR 7= 5 1 2 RN
PRGOS . BhAh, ARG 5 44 FE RIS F = W i S oP g, JR s U5
AP 3 S VPRV B I L) S o R AT B BB AT I ), I S B 3R DAY B0 X
K o

T 2019 4 12 A 31 H, AEGFFAMBREG . AT EI BRI SR LM FidF &
B IHE A ELE N 30. 91% (2018 4E 12 A 31 H: 47.23%) .

7.4.13.3 W E RS

TSN XU A2 F6 5 e 7E JRAT 55 G 00 0 S0 3L S5 B B S A e XU o A 41
FREE KUK — 77 Tk 1 T 3 S R N T 2058 TP H 3R e [ L G S e A, 53—
D5 TR T4 b T ALk AR 22 5 T 320 A% R TG #8503 0 R el s R 58 8 4 o 7 VR A T 3%
H LR B B B LR DA B AR R A B

S P S AT IR [ % e (KD B UG, S G O RE A BN T 53T P 45 1D 0 A 5 4 £
O 0 55 37 7 3 WA 2 FE TR S e 5 oK, (R 3 S B AL & o (0 T I3k 5 2
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P 75 B = AP T IOR & RO S UE SR B (LOF) 2019 4R REIR

VLG, ANHEERIRE S8 BN G & RT3t 7 BRI R 2K, 2958 R AR5 15 00T 15 5
THAAEEE T 3, P R R e [l AR e SR R PR R, A R DR Bt i AR 2o

T 2019 4 12 7 31 H, AEEFAHMK e 7§22 28 H 28— H U
WHANHE, BRI R R TN S A2 B e E.

7.4.13.3.1 RGN AR S H A E =R RS br

AFE G ) G N AE HE S B AR I R A R IR (A TP S SR W S B (R M)
FLT 4 TP O35 I8 CA T SRR TR IE 35 5V 26 i 3 AU A I S ) SV ) SR
SO A L G LA VR P (U B XUR HE AT R B, 388 3o 27 B JXURG S B T T A S L B R
S ch SRR I ST BRSO B o B LA B 2L 7 SN 1] P AR TS 7 1) 45 TR bR S D
PSR HE AT R 0 W PR S 4T

AFE G TR B SE SR AE S5 By T L1, EeARIR I AEARAT IR R T 758 5, oy 3
Y AL T AN 2 R RS A R R IS W © R AR S R VB 2 RAE S
BEA,  URR A S LSR5 4 T3t St 1 D il 2 72 7 28 N 1 4 R i
AR, HER AR ESRA NG R TR NME . AEEE T TRzt
PR R A T A S P B 15%. T 2019 4F 12 H 31 H, AREE R
B2 BR T B Al B o 48 B A I LA 0. 95%.

TIRN, ARSI E AR DX IESHE T 7 A TAEH AR~ i)
RN AT B VAL SR, A OREE A OB e (el B AN 7 A A H T AR ot
P ] AS B

FIE, A B AEE & B 4 O RS 5 BB H 558 S TR T R IR 5B
JER U 55 5 65 T (0 S5 R B AT R 3 KT T 7K PS5 47 0 B P ROV 78 5 7 b v N
R, LR AR [ (0958 5 % T S 5E 5 A0 FEE 4 B AT 5 A VR e e P L8 [ W 5 5
FIIR BN P R ANAE 5306 T KUK o RS, 4 TN ZER 7 7 0 W53 5% R 3 A B B - A
5 T 4 ot 110 B8 SO o A K5 R U R o )RR DR 5 A B AR Bl LA R 5 #10
AN FAMETHE RS IEE SR ISR B b A IR 2 DA B HAh 3244 52 Z it T
TEREIS B W52 Zy s, AT o i (1) % Joid oK 5 4 [F) 240 5 I B0 R YO R (R 5 — B

i

7.4.13.4 T A&
T3 A 2 $8 2L & P RE il T B A e B BOR SR I &3 & R AT Ab 115 3% 25 2R A TR 25
(RIS BT A BB I U, LR R 2R KUK . A XURR: N AR A JXU

7.4.13.4.1 R X
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P 75 B = AP T IOR & RO S UE SR B (LOF) 2019 4R REIR

R PR A 45 < i L 1 2SS (B BRI it R 52 T I A R AR Bl S AR sl i XU . A
AP ez T LT W e T T S A AR B TR S B SRR T BRI, e R B A R

Sz T SR T W AT J2 U TR 45 PRONRAAR 7 37 0] 3 T S A7 B X AR SR I < 582 1 XU
AN 4 F) 2 < T TN DR A 3 e W (40 R S SRR R AT M, R TR R
A (R A SAE T 100k B R 2 R HEA T B
AF G HFA SRR 0 G 7 Mg A TR, RIEARIE G IR A BT
IR E AR KRR LS T IR AR . ARG R I R BURIE BT 3 29
TR SRS FHRIES . SRR E SRR 75,

7.4.13.4.1.1 PR X w0
Bfr: ARt

7;‘%';2301195 VDI | 154 seEul | Fifa Hit
igas
BT 54,479,257.2 ] ] 54,479,257.2

0 0
SiE AT e 6,237,018.62 - -| 6,237,018.62
17 H RIS 418,686.64 - - 418,686.64
5T Tyt At 493,399,800. 1,063,402,51 | 1,556,802,31
v ) 00 4.66 4.66
SENIRE 4 35,000,000.0 35,000,000.0
R 0 ) ) 0
VA& PSS - - 6,978,767.76 | 6,978,767.76
IAdlel - - - -
I YAT R e 3¢ - - - -
SGIE R T
. - - 1,751,536.55 | 1,751,536.55
Hoph gt~ - - - -
e o 96,134,962.4 | 493,399,800. 1,072,132,81 | 1,661,667,58
A any

6 00 8.97 1.43
Uik
JREASF T8 [ 3k - - - -
INERE=2:UN 28,945,567.3 | 28,945,567.3
1 ) ) 4 4
AT B - - 329,148.95 329,148.95
N ASHIE Z537 34,999,122.7 | 34,999,122.7
K ) ) 2 2
S AR
R 7 3K ) ) ) )
JRLAST 5 il
% ) ) ) )

543




P 7 Fi e = A P IBOR & BRI B 464 (LOF) 2019 fFAERER

;“EM% - - - 797,717.57 797,717.57
A ) S - - - - -
AR - - - - -
I AZ Ao B - - - 35,348.09 35,348.09
oA A7 53 - - - 210,000.00 210,000.00
At ] ] | 65.316,904.6 | 65,316,904.6
7 7
2 RPURE 96,134,962.4 | 493,399,800. 1,006,815,91 | 1,596,350,67
g 6 00 ) 430 6.76
AR
2018 4F 12 7 | 1 FELAN 1-5 4 5FLLE At ait
31 H
B
BT 23,318,978.9 ] ) ] 23,318,978.9
4 4
VLR R A4 26,010,312.? ) ) ) 26,010,312.?
A ARIES | 1,004,853.92 - - - | 1,004,853.92
2% 2 b A
% i PE 4 il ) 639,263,3(;(3 §.337.498.00 401,779,55724 1,049,38&;5t
SENBRE S 270,000,000. 270,000,000.
ik das 00 ) ) ) 00
YR S - - - | 8,793.405.16 | 8,793,405.16
IS ) - - - - -
IR A FR O R - - - - -
PGS - - - 259,089.03 259,089.03
Hoptr gt - - - - -
SRR 320,334,145. | 639,263,300. §.337.498.00 410,832,046. | 1,378,766,99
77 00 93 0.70
A1t
JREASF T8 [ 3k - - - - -
INERE=2:UN
4Ll i - - | 6,644,513.19 | 6,644,513.19
AT 2 - - - 292,163.14 292,163.14
PLFESS R - - - 23.11 23.11
S H A1 4
A7 Pk ] ) ) ) )
A4 B iR
% ) ) ) ) )
NEATAE 5y Bt - - - 486,129.16 486,129.16
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P 7 Fi e = A P IBOR & BRI B 464 (LOF) 2019 fFAERER

H

LA FILE, - - - - -
JREASS Il - - - - -
AT H B - - - 37,855.64 37,855.64
FoAh A7 57 - - - 165,000.00 165,000.00
frfit it - - - | 7,625,684.24 | 7,625,684.24
2 RBUR S 320,334,145. | 639,263,300. 403,206,362. | 1,371,141,30
B 77 00 8,337,498.00 69 6.46

TE R PR AR B0 KA K IME, 3% IS e A = F0g e Oy H sl H
EE T LK,

7.4.13.4.1.2 F) 2 XS I EURE T

% | BT RIR LA HoAth 3748 & AR R A AR
X =R H IS R P E R &4 (R
~ fr: NRMIE)
Y ANy I N =N i7a P71

prens R P R 25) AR € 2019 4 12 | BAERERC 2018 4F 12
7 H31H ) H31H )

1. R PAT BT 25 N FE S -2,091,145.85 -4,405,671.75

2. TR ZRAAT R 25 MRS 2,106,463.69 4,450,015.21
7.4.13.4.2 AMC R

AINIE AR 5 8 < it TR PR 28 S0 B BUR R I i B A ANV AR Bl I e 2 3 R XL
ARIEGHFAAACTKAAL T T R 587, TR AR LR MRS, o A < BN X
AT G AN S <1 3T %

7.4.13.4.2.1 AN XS T
Bpz: NRmo
AWIEK 2019 4£ 12 A 31 H
I & .
A LRHANRT | YA AR Eﬁﬁg’f o ait
PAAM T I B2
I—ﬁ:
T oG - 61,551,480.32 - 61,551,480.32
wreath - 61,551,480.32 - 61,551,480.32
PAAN T I 47
fit
Uikesann - - - -
B R ANL
[ 61,551,480.32 - 61,551,480.32
BAz: NRmoc
i H | AR 2018 4F 12 H 31 H
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a3 H S = E T IR &

B RIS E IS (LOF) 2019 4E4E R 4

_ . HApth R & A .
ERHFHEART | EHHaeARF o - it
PLAN v H O 2
F
T oG ph vt e 116,981,777.43 116,981,777.43
HrEATE 116,981,777.43 116,981,777.43
PLAN TN 1 1
fit
it it
e R AN
. 116,981,777.43 116,981,777.43
o4 m BRI

7.4.13.4.2.2 AN KRS I EURE T

Bk | BRICER LLAMG HAh T 3578 B R R AR
X PR e H B & P i E IR 40 (R
e A L fr: NRMJE)
b TR B 2250 AWK (2019 4F 12 | FAFERC 2018 4F 12
H31H ) H31H )
1. prf A mAEx AR fFHE 5% 3,077,574.02 5,849,088.87
2. AN mAS AR RIZAE 5% -3,077,574.02 -5,849,088.87
7.4.13.4.3 F AR #E XU

FLABAN A ARG A i 5 <0 I < i T A 2 o B AR R I <8 Y 8 81 B T g R 32 F A
TEZECLA BT 37 48 R 3R AR Bl 1T R A2 el R ARG o AR < 3 B TR S A8 5 P b i s
A7 B [V T 37552 B B P SR 2, T T s 200 G At A A XU SRV T BN IE 27 R AT AR H S
E G OLBURF RIS, 0] B RIS TIESR T S B AR B (52

ARBE G R 4 B NTE M BRI B R 2 A A R Rl X o W48 17 10 S BB 11
SN, A AR TIIBAT R, O BB R A MR I P s TS B AR IR 6
SN BRI, EEERT G AR A TR 2058 O B B BT AT . RSB IR S EA
TG B OISR A, SR s . RO E . R AG A TIEIE, REZN
XF A e R AL B T A AU o

A J i B A A 4 B B AR AR AN A% XU, o AR B BE L& LUy TFBOY
W, BEERE SRR LLBIVE A 40%-95%; BRI, BEEHEEE 5 R A B Y L A
YO 40%-100%. FETFHOHAE AT, A3 <5 8 I 5 52 de v #5058 LA AN i I 52 %
PRI 50%. HA IS A AR R AT S AR ORES . BRI, thhh, AREES A
S PN ARG TR IR i S W, e 38 2 M oE TV B kAT X
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B RIS E IS (LOF) 2019 4E4E R 4

BrRes, 45 VaR(Value at Risk) FRFRSEARMITR AR I 5 01 I OV CE A A% XU, S I ] 5 ot
X RGBS HEAT R R A2 ]

7.4.13.4.3.1 A% XU it

fz: ARMIT

|

AHIER 20194 12 H 31 H

AR 2018 4E 12 A 31 H

AVIRNIE]

i 5 B
EEIER=A ]
(%)

AVIRNIE]

i g
A LB (%)

52 5 P4 -

Ji% SR R

1,063,402,514.66

66.61

401,779,552.74

29.30

Aoy R B -
HERB

oy Rl B -
RaER

AT E R B -4
UESH

HoAt

aif

1,063,402,514.66

66.61

401,779,552.74

29.30

7.4.13.4.3.2 FoAh M #E& XS T BUR A 2 BT

i | BRI 300 850 LAY ) HAth 1T 3778 SR FEA AR
B R H B & TP B e &8 (R
. o e fr: NERMIo
e R R 2250 AWK C 2019 4F 12 | EEEFEARC 2018 4E 12
H31H) H31H>
LR 300 Fa 4 BT 5% 56,817,224.17 15,207,808.13
2.0 300 TR BE 5% -56,817,224.17 -15,207,808.13

7.4.14 A B T EBEM A SRR T E U A R AR SR

(1) 2~ fehrE

(a) &R TEAROHMETTEN T

NRAMETHES R TR IER, XA SRUHME T R R F B AT R R A E T
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F R MRS B GEEERT3 R B ARAT .

IR BRE RIS B MR IR B 7 B0 5 L B AT L A B

=R HRBE P B AN AT I R A A
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(i) &EREHTAEARNE

T 2019 4 12 7 31 H, AESFAKLA SR ETHE B HARZ T 21457 25 1) 4 b o
PR T — ZIRIIREUN 1, 048, 263, 020. 68 7T, J& T 5 2R FIN 508, 539, 293. 98
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(ii) AU ETEZ R IE B E KA S)
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SHTAUESR2E 5 Bt b I SR 47, 5 M LA K U R 58 5 AN TG R (R4 iak ik 45 it
IZE G ANER)  BUR TAEATFRATEG I, AR T H 258 5 5k H H1E
AL 5y AN R 30 1) K PR 65 SR 4 A0 SR B SE A5 25 () A SE B ZUN BB — 24k AR At A 1
HR FH A TS NABL N T A SAAME RIS RERE, 1 8 A DG RN 27 A i B R & 5
R R =R IR

(iii)  H=JRRA RNERBUFIA AL 5 5

oo

(¢)  AERRERIBLA RANME TR R S TR

T 2019 4 12 F 31 H, AEEERIFAIEFFER LA b E THE R SR 5™ (2018 4 12
H31H: [,

(d)  ABAA SO E TR R T H

ANCAZ SO AR T 5 4 Rl 5 7 R A7 5 2 B4 S WSO ORI F At 4 R 7 57, K TN
52 e EMAHZEIR /N

(2) BRAFSCMMESL, MR B 5T H AEE 600 75 B U B 1 HoAh S T

§8 REAEGWHE

8. 1 IREEH A HFI

AR NIRRT

o HiH S (GGE) i Bk 4 5 BT 1 B A3
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2 | Hem® - -
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Horbre ST Lm0 T 1) SN IR A 45 il
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T ARG HIRIE
HE
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8. 2 MEMIRIZIT W RO ERFTAS
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I EER . BAEAE BRI S 309,666,289.42 19.40
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PoyT IR i

R
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0.46

FHY

42,728,706.00
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pliii!
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fif
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e B IERMEHATIL > FebritE (BICS)
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