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FFHIENE T S BT, IEREAT AR B R 20 T 4R R A AT IR . ARG A
TE IS E RO B AR AL, X IR B RNE . B E . R AGHTIEIE, RIS A EK
FERTT A KUK
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AR it i BB A ) 0 PG B AR LA A A XS . AR GBS B ICE L] SR BUIE

ST R T 30%-80%, iR BT TR DL RIE NI e b I 2 Fo VR < B L
ABAIE SR A 7 3 B 1) 20%-70%,  AKE G OR B 0B < B B H AE —4F DA BUR G5 1 B &
AR TG T PHFER 5%, H, Be A EFREREA S I ORIES LN RIS, Best,
AN S 2 4 RN A W AR I B T AT R AR SE Bt 9%, S 39038 ) 22 Rl 5 v x2Sl AT
K FER:, E14F VaR(Value at Risk)$5 b3 a5 R AR i < i O TEELE A4 KOS, B g v g et x XL i

AT BREAANZ ] o

4

7.4.13.4.3.1 AR KU ML

AL NRMIT
ZINCER S AR
2020 4 12 A 31 H 20194 12 A 31 H
i H
R daE o 3 4 T P
~RNE wRME
fE L] (%) fE B (%)
154,478,899
T g e T — R 30.69 | 130,313,340.35 79.82
17
B e ot 2 e = 5
THMEME T — e Em
%
A AR 7= — PO BF
154,478,899
ann 30.69 | 130,313,340.35 79.82
17

7.4.13.4.3.2 LA KU I BURIE AT

% BRIPER 300 $8 HHLA T 37 XS AR AR
X = Ak H 3 & % = 1 E
mEE (afn: AR M
FH A2 & ) AR ) A AR
AT
2020 4 12 A 31 H 20194 12 A 31 H
TR 300 FEEETE 5% BN 17,236,479.70 B INZ) 7,041,609.52
VPR 300 FEECT % 5% /%) 17,236,479.70 /%) 7,041,609.52
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7.4.14 FEHTEMBAMM T & RERTE UK HAAMER
(D2 fe e

() fih TH A SEAHE TR 7%
A AT RELIRPTE R B A RO ETHEARARTT 5 BA H2S SCH A E PR R

R

F— B MR B G EER T3 ERZ B AR
R BRER R U AN AN O B 7 B 5 LR B ) % R L A i A\ AL
=R HRB P B AN AT I R A

(D) FFEEHI L Fo i T B b TR

()& Z R ER TR A Rl

T2020 4F 12 A 31 H, REEFRFA R LLA ROME THE B IR D) TH N 20145 68 B B fb 5 s
T —ZIRIIREUN 166,309,586.12 JG, J&T 28 ZJZRMIREUN 57,192,838.75 76, L@ TH=ZX
BB (2019 4F 12 H 31 H: SB—ZIRIIRETN 148,673,968.38 7o, —EXIMIARHUA 835,867.17
TG, BE=ZFEUO.

(i) 2 FOAME P& 2 UK A ) R AR 5

AR I LS BUE 2 A e R S U A2 H OB 2 IR TR R 25

X FHEFRAE 5 B LTGR4I R ST i 58 2 AN R (LG TR R A5 I R 52 5 A
TWR) BUE TARATT AT O, ARG AL T H 252 5 IR H WA 52 5 AN s R &
B 5 U T AH DR JBE SR AN 27 B A SEAME SIS — Z I IR Al A8 1 8 rp SR FH B AS 7T 00 5 i A\ ABLXS
TASCMMERIFE L, A R 27 A R E R 58 — B GE R B =E K.

(i) 28 =2 KA R E RN A A2 5 4 %0

T

() AERFEEMLA RMETHE M SR TR T 2020 45 12 A 31 H, RESRFAIERENUAR

METHE R 4R YE 42019 42 12 A 31 H: [).

(d) ANCA FetiE iR ik TR
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AL SR BT B A e R B 7 R 1 5 3 R S SGR IR A R ot KT OME S5 2 e i
EAHZER A

Q)BRA MBS, B TR H ik H AT 570 7 20 ) H A = 2 0

§8 HEAEGME

8.1 HiIRELEHE=HAREN

SRERAL: NIRRT

JF5 i H & RS S (%)

1 B2 $5 % 154,478,899.17 30.23

Hordr: R 154,478,899.17 30.23

2 Bews - -

3 [i] 5 Wi 2l # % 69,023,525.70 13.51

Hp: figz 69,023,525.70 13.51

B SHFUESR - -

4 R - -

5 S RATA R AR T - -

6 SN IR 4 il % - -
o ST R D £ S\

E R ) )

7 %ﬁﬁﬁﬁ%ﬁ%ﬁ@é’ 246,116,270.92 48.17

118
8 Hofth 25 1055 7 41,338,832.89 8.09
9 Hit 510,957,528.68 100.00

8.2 WIREATU A RBEREHE

SRR NRTT

B i 3 4 T R A L A
RS s N RE
(%)
A oSN N QN N4 942,126.40 0.19
B P4 4,511,636.30 0.90
C ilbea4 89,409,267.56 17.76
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b HLT . R KA =R

BERLY, 900,586.00 0.18
E eS| 4 2,156,425.00 0.43
F | fIERAIZEE 16,322.72 0.00
G | ZoEEk. CAEEl 1,701,141.88 0.34
H {75 FZ Ol - -
| 5 R BAERE B AR R

2l 15,479,243.57 3.08
J Rl 31,223,070.29 6.20
K | pthrelk 1,276,019.94 0.25
L | RBERIR 95 AR o5l 4,349,730.00 0.86
M | BEEEBF TR R 55 1,030,877.44 0.20
N | JKHL FRSRRT 2 FEasei  PE 57.473.32 0.01
O | BRRS . BHEAIHAARS _ ]
P | #E ] ]
Q | DAEMMETAE ] ]
R | b, REMRR 1,424,978.75 0.28
S ZiE - -

it 154,478,899.17 30.69

8.3 JIARIEA FOMHE o B B E LI R/ N HE P A BT B AR Bt A 4
RN NRTTT

o B G
Fe | REAE JI B A4 R HER) A E
(EERVIE)

1 002025 PN 148,794 9,698,392.92 1.93
2 600031 =—®ET 203,200 7,107,936.00 1.41
3 300059 KITME 213,420 6,616,020.00 1.31
4 600570 fH A T 59,930 6,286,657.00 1.25
5 300450 TR e 72,800 6,114,472.00 1.21
6 601318 H [ 22 67,200 5,845,056.00 1.16
7 000725 WRTT A 936,300 5,617,800.00 1.12
8 002410 JS2N 68,300 5,377,942.00 1.07
9 601233 A A7 259,903 5,351,402.77 1.06
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10 002142 TUERAT 150,584 5,321,638.56 1.06
11 300699 JEE IR 50,621 4,507,800.05 0.90
12 600519 DivME e 2,200 4,395,600.00 0.87
13 601888 Hh [ A A 15,400 4,349,730.00 0.86
14 002236 KAy 208,200 4,141,098.00 0.82
15 000651 1% I H 2% 64,800 4,013,712.00 0.80
16 600309 Jitefes: 43,600 3,969,344.00 0.79
17 000063 MR 102,600 3,452,490.00 0.69
18 600183 AR 119,900 3,376,384.00 0.67
19 002463 VakiN i gl 173,100 3,252,549.00 0.65
20 600030 HEIES 102,200 3,004,680.00 0.60
21 600316 HEA AL 50,000 2,843,500.00 0.56
22 002683 PN )1 65,554 2,356,666.30 0.47
23 688111 EALIPIYN 4,717 1,938,687.00 0.39
24 601225 B e 207,200 1,935,248.00 0.38
25 603308 LI Ay 64,900 1,927,530.00 0.38
26 601398 TRARAT 365,200 1,822,348.00 0.36
27 300674 FERHL 53,400 1,811,862.00 0.36
28 600276 JE Fify % 4 15,700 1,749,922.00 0.35
29 601995 W4 A ] 24,951 1,714,383.21 0.34
30 600884 A A 91,000 1,640,730.00 0.33
31 688981 S ERONESIN 27,280 1,575,420.00 0.31
32 002415 T E AR, 32,100 1,557,171.00 0.31
33 601601 HH [ R PR 40,400 1,551,360.00 0.31
34 600585 IR KR 29,178 1,506,168.36 0.30
35 000333 FE M EEH 15,100 1,486,444.00 0.30
36 601100 (EWALYEN 12,000 1,356,000.00 0.27
37 002013 LR 106,500 1,219,425.00 0.24
38 601009 R RUERAT 146,100 1,180,488.00 0.23
39 601668 Hh [ 5 228,300 1,134,651.00 0.23
40 601628 i E AN 29,200 1,120,988.00 0.22
41 603259 2 e 7,652 1,030,877.44 0.20
42 300498 A 51,680 942,126.40 0.19
43 601336 PR 15,316 887,868.52 0.18
44 300144 IR 50,000 886,000.00 0.18
45 600196 SEEZ 15,300 826,047.00 0.16
46 601166 Ml HRAT 39,100 816,017.00 0.16
47 601006 Kz 126,000 813,960.00 0.16
48 600690 IR R 26,501 774,094.21 0.15
49 601288 FMVARAT 219,700 689,858.00 0.14
50 600606 R 115,400 672,782.00 0.13
51 601818 HRARAT 163,500 652,365.00 0.13
52 688185 R A i 1,773 630,620.64 0.13
53 600674 JI 2 REUE 60,200 605,010.00 0.12
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54 600340 HH AR 45,960 594,262.80 0.12
55 601111 HH ] [ 78,300 586,467.00 0.12
56 600170 T 188,500 567,385.00 0.11
57 600887 Gl 12,400 550,188.00 0.11
58 688289 XA 4,537 498,344.08 0.10
59 600104 RAEH 20,000 488,800.00 0.10
60 600741 IR L 13,700 394,834.00 0.08
61 600373 HCAE IR 38,475 388,212.75 0.08
62 601669 Hh ] g 90,200 349,976.00 0.07
63 688268 HRF S A 5,653 347,150.73 0.07
64 601766 [ 64,600 343,026.00 0.07
65 300003 R EST 12,100 328,878.00 0.07
66 600029 T 47,100 280,716.00 0.06
67 600688 A 78,100 268,664.00 0.05
68 603290 Wik 956 230,300.40 0.05
69 601088 SRRESEHECS 12,200 219,722.00 0.04
70 688127 WL 5,322 178,819.20 0.04
71 600019 A 28,900 171,955.00 0.03
72 300999 St 1,939 171,194.31 0.03
73 603392 TIZREN) 785 158,201.05 0.03
74 600886 E 4% ) 17,800 153,792.00 0.03
75 600977 Hh [ FL R 12,100 150,766.00 0.03
76 600900 KL 7,400 141,784.00 0.03
77 688569 BpHhIE 6,841 137,504.10 0.03
78 300883 e R4S 8,911 125,199.55 0.02
79 600820 B 18 Ay 19,300 104,413.00 0.02
80 688309 (EE=SINFR 2,880 93,686.40 0.02
81 688013 REEST 3,022 86,670.96 0.02
82 300896 BRE 138 83,263.68 0.02
83 688557 i S 1,812 59,343.00 0.01
84 688215 Hify % & e 1,229 56,681.48 0.01
85 300867 ESIRINTN 1,326 42,392.22 0.01
86 300926 R 3,584 38,563.84 0.01
87 300872 FNLEEE5 851 32,201.84 0.01
88 300870 e it e 478 31,390.26 0.01
89 300927 TLRA 2,163 28,962.57 0.01
90 300900 BRI 873 28,948.68 0.01
91 300877 GHE WA 569 28,933.65 0.01
92 300919 HAF A 430 26,449.30 0.01
93 300871 B B A= 618 23,916.60 0.00
94 300910 Hiy =4 470 22,498.90 0.00
95 003026 ERETYE 57 460 21,693.60 0.00
96 300868 AFERE 491 21,250.48 0.00
97 300873 =R 484 19,998.88 0.00

2 57 T3k 68 L




[ 7 SR B R 0 TG B VR 5 SR I #2020 4FEAR TR 1

98 300878 Y2 401 19,536.72 0.00
99 300891 B 1,143 18,745.20 0.00
100 003029 #HKIEJG 716 18,716.24 0.00
101 003028 PRI He 432 18,010.08 0.00
102 300908 & i 285 17,225.40 0.00
103 300884 Kt v 499 16,721.49 0.00
104 605179 — R £ iy 939 16,582.74 0.00
105 300898 RE FL 496 16,382.88 0.00
106 300892 iR B 272 16,322.72 0.00
107 300909 L AE 386 15,698.62 0.00
108 300913 eI HIE 630 15,082.20 0.00
109 300864 R ORI 166 15,081.10 0.00
110 300889 %ty 479 14,427.48 0.00
111 300925 FEARER 353 13,177.49 0.00
112 300876 eSS 350 12,817.00 0.00
113 300879 NN S 466 12,637.92 0.00
114 300882 JilEE e 440 11,347.60 0.00
115 300911 {¢. A RE 309 10,215.54 0.00
116 300918 B L 1,063 9,503.22 0.00
117 300881 BEER 291 9,402.21 0.00
118 300922 KBRS 287 9,063.46 0.00
119 300917 R R 281 8,975.14 0.00
120 605277 FE NI A 507 8,593.65 0.00
121 003030 HH 4 1y 480 7,286.40 0.00
122 300886 ek A k) 147 6,713.49 0.00
123 003031 T 387 5,909.49 0.00

8.4 HMEHARERRASHERZRS)
8.4.1 Rt LA SHE L HIE & T 1#H 2% BUAT 20 42 IR B 40

SRRAL: NIRRT

7 B 4 B 1B
5 Ji EEARAY Ji S 24 PR N L SN T
LB (%)

1 002683 PN 1 8,624,366.04 5.28
2 601816 HO Tk 6,319,848.88 3.87
3 000725 WRTT A 5,160,000.00 3.16
4 688981 RN ES] N 5,092,828.65 3.12
5 601233 Al A7 4,417,751.10 2.71
6 002410 i Sv 3,825,762.00 2.34
7 300450 VR i 3,755,882.00 2.30
8 300699 HEE 3,566,976.30 2.18
9 002463 VakiN gl 3,324,518.00 2.04
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10 002025 WK HL2% 3,030,240.00 1.86
11 002236 KAEA 2,770,369.00 1.70
12 002142 TUERAT 2,660,802.00 1.63
13 000063 HOG I TH 2,596,308.00 1.59
14 300674 FERHL 2,591,664.00 1.59
15 600316 HEA S 2,583,901.00 1.58
16 000651 LR 2,414,717.00 1.48
17 300489 HR A 2,245,109.00 1.38
18 603308 N L 2,017,046.00 1.24
19 688111 EAlIPAYN 1,651,218.67 1.01
20 688368 e SN 1,519,875.50 0.93

T RANGHUL RN G (R AN TR RAS D A, BB 5

8.4.2 Rt SHH PRI & T 1#H 2% BAT 20 42 KRR B4
SEAL: AR

7 B 4 B Ve
5 Ji ZEARAY Ji% S A4 PR ASH R 132 A
teol (%)

1 002683 PN 1)1 12,641,128.00 7.74
2 688981 S ERONESIN 10,108,466.84 6.19
3 601816 O Tk 8,309,439.41 5.09
4 000001 PR RAT 3,945,390.12 2.42
5 601318 [ 22 3,498,985.00 2.14
6 002142 TUERAT 3,055,748.11 1.87
7 002025 WK HL2% 2,933,074.20 1.80
8 601009 AT 2,851,790.00 1.75
9 000063 HOGE TH 2,359,173.00 1.45
10 600031 =—®ET 2,340,943.00 1.43
11 600030 H S IESF 2,326,427.00 1.43
12 000651 AL 2,151,256.74 1.32
13 300059 KITME 2,080,520.00 1.27
14 601818 HRARAT 1,845,176.00 1.13
15 600570 fHA T 1,830,072.96 1.12
16 300489 A 1,799,705.00 1.10
17 002410 i S2N 1,744,976.46 1.07
18 600183 A R 1,694,477.62 1.04
19 688180 HLEY) 1,625,421.00 1.00
20 601997 ot FHERAT 1,613,217.24 0.99

T SEHESPULE RS (RECRNR LRRAZE R A, A EMRA 5 .

8.4.3 TNBLER M BA B K S Hh AR WS N B 3

2 59 T3k 68 U



[ 22 S s A 1 RS C B S AU S B IR 4 2020 SRR IR
AL NRTIS
FNBEERIERA (AD) B 99,778,174.67
RN (AE) S 161,892,213.34
T ENREERAR . 32 SN 4% SR A A (RS BN T LLRE B ) 3RS, A&
MRAE T T

8.5 MIRZEFF MM I RNMEFREAS

SR NRMo
s 55 AP N R E 7 3 G R P IR EL LR (%)
1 H KR 77 52,449,754.50 10.42
2| RATEHE - -
3 SRR - -
Hdr: BURYE SRR - -
4 | IR - -
5 Al 45 A R Bt 27 - -
6 rp HA 2 - -
7 | AITEAR (AT A 16,573,771.20 3.29
8 [F] MY A B - -
9 HAth - -
10 | &it 69,023,525.70 13.71

8.6 HARILA RME 5 EESFF=1HE L K/ HEF R L2 FRH R

Sssn. NRmc

S R I RE
Fe g ARG 555 44 % HEGK) N RE

E EEBI(%)
1 019627 20 [E i 01 524,550 52,449,754.50 10.42
2 113013 ESFERn 34,890 4,168,657.20 0.83
3 127005 KAEFE £ 30,000 3,862,500.00 0.77
4 113011 He KA 25,000 3,097,000.00 0.62
5 128028 e 10,000 2,419,700.00 0.48

2 60 Ji4k 68 T




[ 7 SR B R 0 TG B VR 5 SR I #2020 4FEAR TR 1

8.7 JARIE A SO E o 2 & B 1E LB R/NHE R B BT B 7= SCRAE SR 0 A 40
AFE G AR IR ARFFA B SFFIESR -

8.8 MG WKL A RME 53 E F HE L BIRNEFF RN T2 B &R IR FE B4
ARIGAREIIRAR A SR

8.9 WKL FME o 3 & B A LB R/ NHEFF B BT T A2 BUE B3 B 4
AIE AR AR R FFA BGIE

8.10 & HIRA K S BB IR 532 5 16 L it B
ARHe AR N R BB B AR 0T

8.11 i 5 IR A B 45 B ) 5 3 2 32 5 1 o 1
AT AR S N R 5 [ 5 0

8.12 BRAESMEME

8.12.1 A4 AP TG B MR+ 2 UE SR IR AT T4k (BRI W & A B S 80 SAHUIE RS %
F RIS R A B S g b 1 AT — 2 B AT ST, AR TR

RITW B IS I m) g AR 0 W e SR A PR w1 T FE T R UE S 5 B o e b 55 S A e
ARG A4 T A TG 2 P VPG I 5 HE 2 PR DU G R Lo SR A TIE R4 W2 90 e R 55 i A 45/ ol 25 7 2%
TTHESF BRI IR S5 DM W2 P AT AN S, iR PP E R AL . I hI MBS R, ZEER
22 A R A UE S M O

ZERAEG, AIESE N LR A w2 ALV BAT T RS TR T, IR LR A R AR
R o R 2 ) 28 R AN I i R P AR K SRR, XZ A R AN B R AR SR R
ARHE AN KGR BERS %A F AT BRI 5T o

8.12.2 FEGRB AT AR, B R T8 AR A R &R IR SR 2 A R 1 0L

8.12.3 JAR FoAth & TRUBE 7= H R

m

iz NRMIT

Fe 4R S
1 FHARIES 34,866.70
2 MSCIE 7 78 K
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3 INdldiieill
4 MRS, 1,298,235.36
5 YL FR I R 40,005,730.83

6 FoAt MR

7 R

8 HAth
9 f=ann 41,338,832.89

8.12.4 FARFFA Ak T B B P e e 5 35 A A
SEAL: AR

b I 4 B

Fe fRFAHS 555 44 % Ny I IXIEN
VA L1 (%)
1 113013 ESpEEzT 4,168,657.20 0.83
2 127005 Kb 3,862,500.00 0.77
3 113011 He KA 3,097,000.00 0.62
4 128028 BRI 2,419,700.00 0.48
5 110059 TH R Ao 583,314.00 0.12

8.12.5 HIKRAT+ AR EFFERBEZRIBFRAI VLA
ARFE L AR A WA BT+ 42 B 2 A AR IE 2 PR 1
§9 EHEMPRENEE
9.1 HIREEMBRFAEANFBEFEANEH

B AL Y

FrE N5

F AR IRk MNP
FE NP
L EPSEAx Il K=
ESX SRl B 140

LA Eb 3]
3,082 75,684.03 104,406,969.47 44.76% 128,851,217.23 55.24%
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9.2 HIREEEEAKMLARFFAEFEEHIHRL

H A ML i 2 AL A1
HEHEARA ML R
27,060.06 0.01%
AARRSE

9.3 HIAZEEEEAKNMUARFEFFEAEEAHEEX HKER

7 H FEAT R iy Bl BRI R X 56

NS/ S YNNI i gl

BT 16 B ATF RIS ’
ARFE G L 2 PR AT I B 0
§10 FFEAESHHRF)

AL
BEAFAEMH 2017 45 A 16 H)E& M35 141,564,433.97
ARAR T SIS 3 4 AL 94,866,879.71
AR ST <5 e FP T 279,517,761.01
e AR R S < L [m] 47 141,126,454.02
ARG R AR 4 AR ) 3 40
AR T TSR A A 233,258,186.70

§11 ERXREHER

11.1 EEHHEFE AR R
WA, AEE S IS AR AR S il

112 EEEBEAN. BEREANEIESHEERITNERAFLS)
WA, ARSEHANERNFLIUT:

2020 4F 2 15 H, AFEGEHARAM T (ERESEHAMA A SPEHARTEAL), &
AIEGEINE-CREFRH )RS UG, 2K L LA EA S SE AR B2
2020 4F 12 A 18 H, AREGEHARAM T (ERESEHARA A S A EEAE),
ZAREGEHNE) )R EFLE R WEOES, BREMEENHIEARSEHAERK., &

TEREN, HELZLIEARSERANEFL, EEREAN.
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WA, ABESHE NN LTRSS TERNF LRI

[ 2020 4F 8 J§ 28 i, XIPSe EARAEHR BT I 00 A IR B B 40 B 2 SRR
113 BRESEEAN. EEMF. E&FEEWLSHIFR

WEIAN, ARG TCW SO A alia B8 B RSB E AR ) 5 AR GE N el
P FESFEE S AR R A I
11.4 FE BRI IR

I, AL ST SRS TR
11.5 AZEEHATHE IR ST ESFTE L

AHE HIEE A R AR RIS TE W K h R TH S B CREBREFB Ak SR pt el iR %
A AR BE R STAT R IS 2 VTS 55 BT KR A 60,000.00 T -
1.6 EEA. TEARARREBEA R ZBERLTFHN

RGN R RIS TN S s A BN L ZRE B B VA5 1B . AR I e I )
XA AT KA IR A B BAR R Gt B T M e

ARG TR N S A BN DUE AR S 1 9 T 2R A B T A5 1 L
11.7 ESHAIER AR5 BITRA R ER
11.7.1 ZEEMHAUES A FRE 5 BT T R B3 R & ATE R

S ARG

it &S N SAZ SR R B4 4
T 5
5 o b7 2 AR b7 2 A4 .
5 1 24 R L &
AT 4 TERAT A M4 SN
i
A B Eb 5]
HHEIFS 1
[Nz R 1
RIS 1
JiBRIESR 1
B R AIE S5 1
H{E4Er 1
A B IE S5 1
4] 1 - - - -
IR SR 2 37,048,002.57 16.13% 26,352.18 16.13%
TS 2 33,011,881.04 14.37% 13,578.30 8.31%
2RISR 3 28,741,103.17 12.51% 20,440.21 12.51%
I PEIESR 2 26,786,027.92 11.66% 19,052.97 11.66%
ESpmne 1 25,721,477.23 11.20% 23,954.93 14.67%
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HRKUESF 1 24,685,158.82 10.75% 18,052.20 11.05% | -
RITUES 2 23,625,990.49 | 10.29% 16,805.11 10.29% | -
TR S 1 15,532,917.54 6.76% 14,776.55 9.05% | -
[ B IR SS 2 11,925,837.05 5.19% 8,482.85 5.19% | -
H S IES: 1 2,460,032.10 1.07% 1,749.81 1.07% | -
JIAIESS 4 94,155.04 0.04% 70.74 0.04% | -
HALIES 1 28,672.20 0.01% 20.40 0.01% | -

e AR R FEARAE A -

(1D BHEE, 5% RaF

(2) WIRBEREF, &I 5548 bR Son A m B RIS E
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