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) SREME 17 0 PR SR S0 RIS 2L IR o 7 7% [ AR 2 R Rl e, 04 SRR A (¥ 2 %)
Y& -
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WHR. Mg LA, BaaWst. BUE. B SCFIES R BT L RR A M B b EHIE &
VPRSI B A R TR . /A AA S50 o5 R B EL A LE B ASlL 20005 BGIESEBE (5 5
ERPHHER LB 3%; G5 H HALE MR RE S LU, BLas@ i H £ 5
A IR 57 AMIRT 2R G 57 1B 5%, BRAh, AT G (12 8 BN A FDR AR & BT A7 (RAIE 27
RS, 2 e 2R BT et AT RS L &, B4E VaR(Value at Risk) 45 Fra Rl A

ik < T W PR CE A A XS, IR T S b0 IR R AT R R AT

6.4.13.4.3.1 HAhr#s R0

SHERA: ARMT

AIAR AR
2019 £ 6 A 30 H 2018 £ 12 H 31 H
Ll H CE T ivas o B4
AFHE Rl A fE Rl
(%) (%)
62,018,910.8
A o VR T — SRR B , 18.41 | 13,024,855.38 25.79
A8 Gy M B e — B 4 1 R
A Gy M BB 7 — Bt 4 SR AR BT
TR SR 7 7 — BUIF#E 5t
HoAh
62,018,910.8 18.41 | 13,024,855.38 25.79
a7 ,

6.4.13.4.3.2 FABAHE XS O BURME BT

% BRI 300 A S HoAth 37 28 B PR AR
X2 AR i B LAY
MG (AT AR I0)
R XU A8 8 1 A2 3 A AEREK
e
2019 4% 6 H 30 H 2018 4£ 12 A 31 H
IR 300 HHL T 5% #4n%4 1,003 HnZy 143
PR 300 FEHCTFE 5% I/ #1 1,003 /b ¥ 143

6.4.14 HBITHBM T STHRR T Ui B AN IR

% 40 T1HL 56 7T



] 7 [ SR AR5l R0 e B VR A R R 4 B I 2019 S P AR 75

(1) ~RrhrE

(a) <l THA RMETHERT%

AFRMETTELERIEZER, B A RMETHE AT 5 B 528 S5 A & 1 & A%
JERIRSE :

IR AR RSB SRR R i LR R B RR AN

SRR BRES—JE A NAB AR DR B A7 5 B A B T LR (A A

RN/ O PSRk RNEIDYE <2 DN =

(b) FFELLA OB THE R SR T A

() SBEWR&EATHA M

T 2019 4 6 H 30 H, AKEEFA MUAA RME TR EH RS TN SRR &b 8 T
R IRIARH 61,985,040.88 76, J&ETH R IRMIARHUN 242,487,609.34 7T, TLJE T =Z M
A%1(2018 4F 12 H 31 H: %—/ZIk: 10,876,788.66 Jt, #F - J/ZIk: 2,148,066.72 JC, L5 =JZIKKI
REN) o

(if) 2> SO E T IR J2 YR ) () B KA )

XFTUEFRAE 5 B BT, A I RS S R 52 5 AN R (LG TR IR A5 I 1R 52 5 ANV ER)
B TAEA T RATENE N, AEEASTIRMH 2585 WK B A 585 A% R E L IR ]
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) =R B AR BN A3 5 54

o

(c) ARFFEEHILAA SUpMETHE R B R T A

T 2019 4F 6 30 H, ABEARFFHE RSN LLA M A TR 4Rl 57~ (2018 4F 12 A 31 H:
[7]) o

(d) ABAA SO E TR <Rl T

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

(QBr A SCUMES, BB DTk H ARG o 7 B I i1 A = ZE T
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2019 fE AR

7.1 HARESH-HEHRL

SHRAL: AR
e i - Egﬁi”ff it
1 &L S 62,018,910.82 15.99
Horp B2 62,018,910.82 15.99
2 ks - -
3 ] 7 LA 7 4% B 242,453,739.40 62.51
Horp iz 242,453,739.40 62.51
B SCRHIES - -
4 4w - -
5 SR AT A SRR - -
6 SENIR A Gl 7% 7 - .
Forpre SEWT QIR0 1 SN IR 65 4 R 7% ] ]
=
7 BAT MG B & 51t 28,281,873.47 7.29
8 oAt 25 100 5% 55,123,661.00 14.21
9 it 387,878,184.69 100.00
7.2 MEWREAT L R BEREA S
fom | 7l I REON b
A R R . Dk - .
B A/ 160,747.55 0.05
C il Ll 20,369,252.85 6.05
D HL77. 7. R K AE PRI R 3,662,340.00 1.09
pesitN4 2,059,650.00 0.61
bR A= - -
G ASIBIEH A fEAIREOL 6,708,738.00 1.99
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I

FER RO : -
SR SRS BRI 2,380,403.76 0.71
Gl 20,788,722.66 6.17

[

Byl 3,229,556.00 0.96
FE BT 5 R 55k 2,659,500.00 0.79
R IIE s N &4 - .
IKF FRBEAN 2 LBt - -
JER MRS ABEA AR R 55 - -
UH - )
TR T AR - )
A RE FILR R - ]

»w | |lO|v |0z |Z|r R

e

&1t 62,018,910.82 18.41

7.3 BRI A A LB FE AR/ B BT B R 3E BA 4
EBEAL: NRFTT

o B 4 T P
P | REARD JiE SR A4 R HE (k) A A
{E EL 1 (%)
1 601398 TRHAT 1,341,800 7,903,202.00 2.35
2 600887 BRI Ay 225,200 7,523,932.00 2.23
3 601318 Hp [ P22 75,728 6,710,258.08 1.99
4 601688 HFRUESF 275,152 6,141,392.64 1.82
5 600519 HINFE 5,300 5,215,200.00 1.55
6 600900 KT A 204,600 3,662,340.00 1.09
7 600377 TV IR 313,400 3,365,916.00 1.00
8 600009 N 39,900 3,342,822.00 0.99
9 600690 H &R 187,896 3,248,721.84 0.96
10 600048 PRF = 253,100 3,229,556.00 0.96
11 601888 rh [ [ iR 30,000 2,659,500.00 0.79
12 600050 F ] B 380,000 2,340,800.00 0.70
13 600276 TEHf R 24 35,000 2,310,000.00 0.69
14 601668 F ] 5 358,200 2,059,650.00 0.61
15 600104 R 77,000 1,963,500.00 0.58
16 600968 R R 45,281 160,747.55 0.05
17 300782 L 743 80,927.56 0.02
18 601698 [ T 10,103 39,603.76 0.01
19 601236 AR 9,789 33,869.94 0.01
20 603867 EA R A 1,045 26,971.45 0.01
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74 WREHANBRER R A SHERZES)
7.4.1 RN SHE B HIHIE S 71+ E 290B8RHT 20 42 HIBRE 940
G KR

o AR L 4
F5 Ji% SR AR JI B A4 R AN R ENEH P HE LA
(%)
1 601318 Hh [ P22 11,303,830.00 22.38
2 601398 T HRAT 9,227,703.00 18.27
3 600887 FRRIRE A7 7,271,058.34 14.40
4 601688 HEFRIESS 7,014,068.00 13.89
5 600036 FARARIT 6,613,774.70 13.09
6 601988 Hh [ AR AT 5,709,204.00 11.30
7 600030 S IES: 5,667,331.00 11.22
8 601288 LNV ERAT 5,524,320.00 10.94
9 601857 A 5,328,663.00 10.55
10 600519 FMFEE 5,268,829.00 10.43
11 600377 TV IR 4,858,198.24 9.62
12 600048 LRF b = 4,847,809.36 9.60
13 601328 CIERAT 4,328,591.35 8.57
14 600438 JH R 4,239,637.87 8.39
15 600236 FE e HL 7 4,223,347.00 8.36
16 601336 e RS 4,154,940.00 8.23
17 601186 Hp ] Bk 3,636,749.00 7.20
18 600900 KA HL g 3,563,531.75 7.06
19 600271 WiRAE B 3,475,613.00 6.88
20 601390 Hh [ gk 3,411,348.00 6.75
21 601888 Hh ] [ e 3,129,240.90 6.20
22 600674 JIHEREIR 3,040,297.00 6.02
23 600886 [ 45 HL 3,040,037.00 6.02
24 600690 HIRER 3,035,261.27 6.01
25 601088 Hh ] i A 3,007,872.00 5.96
26 601006 RZE 2,850,387.00 5.64
27 601158 HPRIKS 2,847,735.00 5.64
28 600548 TR 2,803,193.00 5.55
29 600009 iski=ZiIR| 2,767,881.84 5.48
30 300450 S TR 2,651,363.00 5.25
31 601668 Hh [ 2 3 2,625,777.00 5.20
32 600011 HERE[F br 2,590,327.05 5.13
33 600325 e Ly 2,368,940.62 4.69
34 600028 W EA 1L 2,368,440.00 4.69
35 601111 Hh ] [ 9 2,361,448.00 4.68
36 600050 Hh [ G 2,359,933.00 4.67
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603833 BRIUR K & 2,354,579.00 4.66
601766 [ 2,329,023.47 461
300284 A} 2,309,612.20 457
600837 HEIE S 2,304,263.00 4.56
603018 WA ] 2,274,928.00 4.50
601098 Hh e AL 2,159,963.55 4.28
600660 A 3P 2 2,143,638.00 4.24
600269 LT 2,135,543.00 4.23
600276 ERT1] 2,130,256.00 4.22
300316 rm B ATL L 2,112,950.20 4.18
002475 LG 2,100,509.00 4.16
002179 G 2,043,126.14 4.05
603883 THG 2,037,080.00 4.03
600845 FEAG 2,035,512.15 4.03
002831 M [F R 1,978,098.00 3.92
002271 R 77 TN UL 1,903,202.00 3.77
600104 VREEH 1,888,064.00 3.74
600612 2 AFE 1,881,721.00 3.73
603337 PO & i 1,872,958.56 3.71
601669 Hh [ HL A 1,860,634.99 3.68
601877 IEZR LS 1,843,555.16 3.65
601021 BRI 1,819,266.00 3.60
300037 B 1,731,372.00 3.43
300408 =AM 1,686,635.00 3.34
000786 JeFr A 1,590,024.00 3.15
600872 HHE T 1,581,681.80 3.13
002014 TR A 1,537,823.50 3.04
002025 LN 1,529,111.00 3.03
601800 Hh [ A 1,512,826.00 3.00
000661 KFH = 1,504,003.00 2.98
601012 B S B A 1,481,966.50 2.93
600406 FH, R Fif 1,333,421.53 2.64
600486 7KL D 1,324,699.00 2.62
000830 =i 1,321,572.00 2.62
002051 SN 1,311,300.00 2.60
603939 mF4j 5 1,310,119.00 2.59
601222 P REUR 1,287,390.00 2.55
002410 ] HRIE 1,254,414.00 2.48
600309 Jitet s 1,180,572.23 2.34
603228 FHIE T 1,180,001.20 2.34
600741 IR 7 1,176,168.00 2.33
000596 LRIt} 1,065,695.00 2.11
601128 AT 1,063,270.01 2.11
000333 FMEEH 1,062,270.00 2.10
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81 600346 (EWAPELES 1,060,786.00 2.10
82 300383 IR HT 1,058,242.00 2.10
83 002415 T AR 1,052,781.00 2.08
84 300559 HERBE 1,021,449.00 2.02
85 002202 & ABH 1,018,680.00 2.02
86 002737 FEARZ 1,012,971.00 2.01

T SRAEPULRNREL S RECRN R LA R A, AHEHR S % .

7.4.2 RTSEHSHUE I IS B E 2980T 20 4 KBB4
SN ARt

o AT A 4
5 i ZEARS Ji SR A PR A B2 &0 P EHE L
(%)
1 600036 FAEARIT 6,858,972.00 13.58
2 600030 SRS 5,996,964.00 11.87
3 601988 W ERAT 5,636,238.00 11.16
4 601288 FMVARAT 5,527,780.00 10.94
5 601318 S22 5,448,088.36 10.79
6 601857 Hh [ v 5,200,450.00 10.30
7 600438 T8 A 4,689,271.00 9.28
8 601328 ZIERAT 4,394,387.00 8.70
9 600236 FE e HL 7 4,199,396.00 8.31
10 601336 Fre Rk 4,065,743.00 8.05
11 601021 BT 3,826,823.65 7.58
12 601186 rh ] gk 7 3,780,895.44 7.49
13 601877 IEZR AR 3,464,305.11 6.86
14 601390 Hh ] 3,423,126.00 6.78
15 600271 RAE R 3,416,612.90 6.76
16 601088 Hh [ i A 3,206,957.00 6.35
17 600674 JIHEREIR 3,077,826.00 6.09
18 600886 E ) 3,021,972.00 5.98
19 601006 RZE 2,886,740.00 5.72
20 601098 HH e A 2,789,251.00 5.52
21 600548 TR 2,698,888.00 5.34
22 601158 HRKS 2,695,173.00 5.34
23 600011 HERE [F bR 2,668,435.00 5.28
24 603018 WAL ] 2,613,705.54 5.18
25 002271 R WL 2,525,582.30 5.00
26 601111 Hh ] [ 2,518,341.00 4.99
27 300037 e 2,469,072.00 4.89
28 300284 IR 2,465,011.60 4.88
29 601688 EFRESS 2,462,426.85 4.88
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600028 HEA 1L 2,341,700.00 4.64
601766 [ 2,333,005.00 4.62
002179 G 2,290,747.17 4.54
600837 HEIE S 2,283,704.00 452
300450 S TR 2,265,384.48 4.49
002475 SR 2 2,251,499.84 4.46
600325 R A 2,248,104.00 4.45
000661 K = 2,222,947.01 4.40
603883 LHE 2,203,243.00 4.36
002831 R RH 2,150,697.90 4.26
603833 BRUR K 2,120,321.00 4.20
600660 A R 3B 2,117,604.00 4.19
600269 HE SR 2,078,947.00 4.12
603156 FEICIR 2,069,839.72 4.10
601669 Hp ] H A 1,986,034.97 3.93
600845 FEAG M 1,909,823.09 3.78
002014 TCGHT Ay 1,903,096.67 3.77
600612 2 AFE 1,899,223.00 3.76
300316 P B ATL L 1,845,542.50 3.65
600406 FH, 7 B 1,822,923.93 3.61
002191 haE Mt 1,778,021.00 3.52
600872 HOE =T 1,718,542.00 3.40
002025 WK HL2% 1,650,113.40 3.27
300760 LS RS 1,622,084.00 3.21
600377 TV IR 1,610,130.00 3.19
600048 PRF = 1,609,248.00 3.19
002051 o T bR 1,604,312.00 3.18
601800 Hh A A 1,576,197.00 3.12
300408 —IREEH] 1,568,003.00 3.10
603337 PO & i 1,527,355.96 3.02
000786 JeEr 1,511,048.12 2.99
601398 TRHAT 1,500,928.00 2.97
002410 JTERIA 1,422,705.81 2.82
601012 B S B A 1,384,719.64 2.74
603939 mF4j s 1,363,680.98 2.70
601222 P REUR 1,313,936.00 2.60
002713 Ko H & 1,310,192.96 2.59
300559 ERHBE 1,200,921.00 2.38
600741 IR 1,179,835.00 2.34
603228 FHIE T 1,161,942.44 2.30
600309 FiEA 1,150,419.32 2.28
002202 G A BH 1,097,204.09 2.17
002737 ZEAR 2 1,089,715.00 2.16
000596 LRIt} 1,084,885.00 2.15
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74 002415 T AN 1,081,918.00 2.14
75 603737 =) 1,038,669.55 2.06
76 300383 HeIRHT A 1,037,370.00 2.05
77 603369 A% 1,021,824.04 2.02
VE: SRS B &8 (S A R LA E =) A, AFREMIAZ A .
7.4.3 FENBEF) A S8R L H B RN B8
A NRMoT
SEANBEEERIRRA (AS) S 256,556,869.48
SEH RN (832 B 215,599,440.03

TE: SRR SE I BRI S Sl e (s i DLSAC 3D 3851, N5 18
RIS B -

7.5 BIREGIF PR BB EAE

SRURAL: ANIRTIT

of 4 B P B L
Frg i3 A Al
#1(%)

1 I 2 i 7 32,335,111.20 9.60
2 RATE - -
3 SRl g7 55,515,784.40 16.48
Horbr: BURTE SRt 55,515,784.40 16.48

4 Mk fii g5 154,602,843.80 45.90
5 Al J 0 % 75 - -
6 rh ] SR 4 - -
7 ATEEfE (AT AE #f5t) - -
8 [F] MV A7 5 - .
9 FHopth - .
10 | &it 242,453,739.40 71.99

7.6 IR I% A SLYME b Z S T 7HE ELBIR/NEEFF BB T (R 403 B

SHERAL: AR

g

(FEEXNE

(EELE N

HoE(7K)

SR Ak
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fELEHI(%)
1 019611 19 [H it 01 323,610 32,335,111.20 9.60
2 108602 &t 1704 319,660 32,288,856.60 9.59
3 108603 &+ 1804 232,130 23,226,927.80 6.90
4 136687 16 172 01 150,000 14,998,500.00 4.45
5 136796 16 i 01 149,570 14,949,521.50 4.44

7.7 BIREA SMHE G B HHE L RN BT B SCRAES BRI
AT AR AR I B SHF IR TR

7.8 WEHIRIEA SRAHME GBS F =3B BB/ N I BT T4 Bt S R B 3 B 4
REEEARERRFFA R SR

7.9 ARG SRMME b E S B B LR/ HE R B BT A2 AU 3R B 4
AHE G AR AR R R BUIE

7.10 MEMREEESBHEIIBARARZ Z 1B UL
ANHE AT P R BB B B

711 RERAEE S BB E GO R 5 1B v
AN HE AT I P R B FE A B

7.12 BERAGWEME

7.12.1 A WA TG B IR0 IE SR AR AT T4 (B LR RAT . BT A &5 Ha i iah) %
W T S SR A A s TE R g H AT — A2 B AR ST AT

M TRI4RAT 2018 4F 4 H ¥ 2019 4F 3 AR KA AY, LRRTEZ. St TR, Wi, ¥
EEB FEA AT AT T ER A & IRRL 55 R T AR FE R SR AT s 4215 k55 T S R
FHAE RN B RARAT AR LR DYR SRR EAT R 0 2 B A AR OR R Tl k.
;é

Ay

(==}

I\IU °

[1lg==3
m B

?ir

EIFAT 2 K047, BPPEITL S ™ E AR SRR AE ORI, WCRR ORI 1 2 PP A
11 150 J3 T il A TTAE T .

IR R, AREEH M AR 2 AT HA AT T R AT, YO BB A FAELER
A R A T 28 ORI AR P AL ORISR, W% w B B AR A SR

AL TN K 4 S0 1% A m AT ERER T AL
2 49 T3k 56 71
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7.12.2 He R IIHT H AR, B RS A A R UE b ISR AN DL
7.12.3 SR ARSI E A B

phi: NRMIT
75 e S
1 A PRIE 59,448.95
2 JLSCIE F537 HL K
3 2SR F)
4 IVLL@RINSS 4,868,167.94
5 2T R 50,196,044.11
6 Hofth S2scEk
7 TR 5
8 oAt
9 &t 55,123,661.00

7.12.4 BIARFFA K0T 5 B0 BT B #5274
ARSI AR T AR FFAT AT e et 7

7.12.5 BARAT+ 2 E AR il 2R B G U e
A FE G ARG WK AT+ 4 B 22 AR AE R A2 PR IE I o

8 ESMBRFHARER

8.1 MIARESHIRFEN S BEFAENGH

MHEEAL:

Fa N0
AN, | PYHEFEER IR AER €AY N e
1 B )
() F L Rrp=Xris st
B ERXERh il
AL 5 L A5
[ 22 5] 36 3K 5 R 100.00
14,933 2,234.36 0.00 0.00% | 33,365,729.30
ERERS A %
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[ 2= F 56 gK sl R 23,558,835.
9 212,029,455.41 | 100.00% 65.51 | 0.00%

WREREA C 66
it 14,942 16,423.19 | 212,029,455.41 | 86.40% | 33,365,794.81 | 13.60%

8.2 MIRESEHAKMWA RFFA EEEHHRL

i H B R MBS (6 oy 4 0y i L)
F Z= [ 55 X 2 Ry
i .ngfb j{«ﬁ@aﬁ 207,895.52 0.62%
]
R INE )V NIIN e
F Z= [ 55 IR 2 Ry
DEeEap S = .*.ffﬁi&mﬁ 58.29 0.00%
e C
it 207,953.81 0.08%

8.3 MIREEEHAK AN RFA AT A S A B B X [ HIE

i H W E 2| FrA B MRS ENEEXE i)
I 2 ] 3% Bk 5y 2R i i 0
EN/NEIF=TE7 4= S NSRS RE A
S PE A TR 95T [ 2 [ 3R 0 3 R L B 0
R ATk 4 REC
At 0
] 2 [ 5 0K 51 2 3 i
) 10~50
BAE A
AREEHELFEAAI | ERE RIS RIGHE 0
G BEC
&t 10~50
9 R REEH RS
Hfr: A
it H [E 7 [ ROk sh RIE R E R A A | EEERIKE) RIGHE RS C
A BB 2 A AU 40,444,703.04 58.29
A A2 4 R T 4 4,940,235.76 248,631,951.65
P AR B2 A SB[ A0 12,019,209.50 36,602,489.02
AR B SR AR B A0 - -
AHR A AR T A0 B 33,365,729.30 212,029,520.92

10 EXRFBEMETR

10.1 EEHBFRFEARSRY
WEHIA, AT SN HRTA NR SR

5 51 T3t 56 7T
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102 HEBHA . BEREANEIEZSHERTNERAFERS)

WA, ASE S E A E K NFES T

2019 “E 3 J 30 H, AEGEINKA | (EREGEHARA A SEERNAZELE)
ARFGEHNE LREFSB - LRSS WEF BGENT, FEXE e AR G E BB EK,
MG L LA FEEEEK, BAEAESE AR AL,

20196 H 1 H, AESEHNLKN T (BRESEEARAFSBAEHANREERE) , &
ARESEHANECEEFSE R H Y, PAARE L ETHEARSEHANEREEE.

RE N, AIEGEE NQT TR SIEE T E R NFZS T .

AT I NP B BARAT 2019 4F 6 H 4 HIAA A, FAEEE Ay I BURAT et A IR 2
G AT I 0S5 ISEZSE N
103 RESEEA. ELEW=. ELFEVEFHHFR

WA HIN, AIEETW SO A EE B IR E A R S ARG E A e
77 FEGARE LS AR R VRA I
10.4 S RIE MR

R HIN, RGBSR .
10.5 AESHATHIFISTHIFE S FiER

AT R A A AR DR IS TE A K E P R THITEE S5 BT CRERE B S 10 SRt ai THIR ST
106 FEA. EEAKERREBEN R ZEERLTTSHEN

AN, HESEHA, B AL ST FURZ AT .
10.7 ZSHAUER A R 5 A ITHIA R E
10.7.1 FEE MU A 73 5 BT AT RER KA &S AT B

SRR ANRMx

. WAL 5 NS A Z 7 v A 4
I3 T 24 PR BT NP i#%& N 5%§ﬁ H/E
i 4 ST SERAL 4 SRR
A LA Bl
ISR 1 - § - -
AR 2 296,461,602.49 |  62.90% 276,095.99 |  65.75%
05 IEIES 2 75,490,058.48 |  16.02% 60,457.56 |  14.40%
GAFUESF 1 40,204,819.60 8.53% 29,402.19 7.00%
HRIES 1 39,308,928.85 8.34% 36,610.12 8.72%
PolVIES 2 7,899,052.31 1.68% 7,356.37 1.75%
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