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AN B AAFALEWN, LW AT RAT R M b A ERAT 7E A 5 52
£ BRSNS, 20% 14 N BT 154

B BEE . B K B% 8RB 5-[2005]1103 530 (O T- A4 B il S e
AT RBSOBCAR R B AN BURIE , A 73 B i o AR i e e i A< i i x4 7 5K
[ JEIE BB 2R AT HRBE . BRSSO, S R AT ALt BB B AR N S A NS
i

B BEE . E X% R0 5-[2008]132 530 (MBGH. EHXBL% 65
KT E AR B IS KA NS BB @A) MRE, H 2008 410 H 9
FES, i 8 A7 kM2 T 45 8 A AT

RAEMBEE [ Z B R T EERE 2 M Bi[2012]85 53¢ (¢ TsLjiti i
2 m) R AN Z A NPT BLECRAT G R @ kn) e, B 2013 £ 1 H
1HE, IR GRS N AT RAT AL T IS K T A R BEE, RERYIER A
ITAHUN G 1A 1, BB PR NN NBUT S R R
FELIMAULEERE1H & 18 1, Ehi% 50% T AN B 55 R
LA, B 25% T AR gREFTR A

6.4.7 EEMFMRIHE HIHH

6.4.7. 18R4T 3K
A AR
IR

T

H 2014 4F 6 3 30 A
i HHA R 2,367,171.70
€ BAAF K _
HAAF K _
&t 2,367,171.70
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A
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6.4.7.2 X G ERBBE =

BT .

ANIKToT

i H

A IR
201446 H30H

JEA

AR

N FHEAES)

:5)

e 5
HEENE-SRX e EY

538,987,843.10

546,481,212.98

7,493,369.88

Lo i

Uic AT 137

40,044,480.00

40,152,000.00

107,520.00

Fif

40,044,480.00

40,152,000.00

B SCRFIESR

107,520.00

AE

HAth

Eif

579,032,323.10

586,633,212.98

7,600,889.88

6.4.7.3 fTHEERE F=/ M
TR
6.4.7.4 L NIRES BB

6.4.7.4.1 FWENRESBE =R KM

TR

6.4.7.4.2 JAR KWt (B A2 5 FH XS B (57

TEARE .
6.4.7.5 MIKF| B

Az NRMoT

i H

ZIS R

20146 H30H

ISz YA i A KA,

o2 YSCRE JAE KA,

1,159.56

JS2 S HABAE AL,

RS S AT AL

1,799.61

JSEHA £ 55 M JE

524,021.92

PSRN IR BIEZF A,

JO2 AT HR KRS

0.31

PR B AP E R

HAb

87.03

aif

527,068.43

6.4.7.6 HAh &=
TeRH
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6.4.7.7 BiAFAE 5 3% F
MA: NRMIG
AHAR
T
H 2014 4F 6 3 30 A
2 5 i 3 WA 28 5 % 903,952.53
ERAT 8] T3 37 AT A2 5 % 250.00
&1t 904,202.53
6.4.7.8 H A%
A AR
AHAR
I
H 2014 4E 6 A 30 [
AT A8 B B e PR IE 4 -
AT e =] B 14,065.37
Tl o 213,396.69
peT 227.462.06
6.4.7.9 LFESE
SHRAL: NG
A HA
I H 201441 H 1 HAE 201446 4 30 H
FHEmE ) T TH] 4 740
R 952,701,097.47 952,701,097.47
A HH R 814,061,985.81 814,061,985.81
AN [B] CRL“-" 5 3E %) -1,135,089,646.03 -1,135,089,646.03
ARHHR 631,673,437.25 631,673,437.25
VE: ISR EE . N T8 a5 e A A
6.4.7.10 R4 EEAIE
A AR
s O ARy RIS R BeRE AT
EER 926,522.34 -657,335.15 269,187.19
A AR -24.746,631.50 8,258,225.03 -16,488,406.47
N1 S A TR Tt
o -3,531,514.79 1,772,543.27 -1,758,971.52
AR 7 %L
Horp, 4 HIEK -52,978.86 4,667.78 -48,311.08
FE A IEE [9] 3k -3,478,535.93 1,767,875.49 -1,710,660.44
A 43 B i - - -
ARHR -27,351,623.95 9,373,433.15 -17,978,190.80
6.4.7.11 FE5KFI B
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g U R RS 1 B < 2014 SE AR AR T

TiE A
20141 H1H% 201446 A 30 H

T BT R BN 1,089,103.32
& BAA7 2R BN 10,261,590.89
HABAE AR BN -
gE R AT R BN 71,769.11
HAthy 702.13
&t 11,423,165.45

6.4.7.12 REFZE W

Bhr: NRMIG
T A H
20141 H1H% 201446 A 30 H
SE H i 2 R AT S 449,499,307.38
Pl S H I S A 482,827,553.64
SESE i = =M RN -33,328,246.26
$6.4.7.12+H.47: AR iocs

6.4.7.13 fRIFH F W2

T

6.4.7.14 B SLRHIESF B B 2R

T

6.4.7.15 fTAET R

o
6.4.7.16 AW 2E
Bhr: NRMIG
i H A
201441 H1H 201446 H30H
J S5 % P A ) RS 2 3,404,711.73
S G FE TP A 1 R WA B -
&t 3,404,711.73
6.4.7.17 A et EZ IR
#h: NRMJ
TiE A
20147E1H 1H £20145%6 A30H
158 G R vt 8,258,225.03
—— R R 8,150,705.03
—— it 107,520.00
—— B P SCRRUE SR T -
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—— R
—— it &R
——H At
21T R
——BUIEH 5
3. HAth -
&t 8,258,225.03
6.4.7.18 HABUA
Bhr: NRHt
TiE A
20144E1H 1H £201456 A30H
FEA TG A RN 1,421,000.49
it 1,421,000.49
6.4.7.19 XX 5 % H
Bhr: NR Mt
TiE A
20144E1H 1H £201456 A30H
55 i385y B 1,876,954.51
AT R T 3758 5 B 250.00
it 1,877,204.51
6.4.7.20 HAh %k H
#h: NRMJ
i H A
X 201441 H1H 2201446 H30H
GiRansdi 44,630.98
(GRS 148,765.71
AT R 2 A 8,075.16
i = 24 ol 3,000.00
it 204,471.85

6.4.8 BRAEM. EH-NHAREEFRAUH

6.4.8.1 BLAHEM

T

6.4.8.2 BB RHEEM
T

6.4.9 KREHTRER

6.4.9.1 AR EHFFAEEHIR RBHAMERFFXRRKIKEKGT KERWHH

A
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AR IR TT R AR AR KL
6.4.9.2 AR EWEHEESRAERKRR 5 K& RBKTT

KI5 447K SAEEHRA
HEEHA L TS s Bl
G EHEARAA 1
$IL&%@&%%@AﬂF¢E@&ﬁ
7)) REeEN B

Vi FIR RIS 5y BIAE 1 H 556 9 4% — R M 26 KT 5L
6.4.10 A3 K& AR B AT LU IR BN SR BR O 32 5
6.4.10.1 BN KREKTT X 5 HITHAT IR 5

6.4.10.1.1 B =X 5

o

6.4.10.1.2 BUER 5

T

6.4.10.1.3 FLSCAFRBR T I &
o

6.4.10.2 RECTT TR

6.4.10.2.1 H&EHHE

A NRMoc

A A AT E 1]
i H 2014471 H1H %2014476 | 20134F1H 1H %20134F6 H30H
H30H

2R AR I 2 4 B SO

s 7,344,939.69
SRSk ¢

Horb: SUAHMHEENIIR
P B 4,687,288.72

VE: AT FE G PN B B A PR A 7 S H IR 2T — H R & ¥
HE 1L5%IMERR IR, ZHEWHEFH AR, %A M. HiHEAKLN:
HE PRI =87 — H I & %218 H X 1.5% | HJFERE.

6.4.10.2.2 REITE R
Bhr: NRMt
PN AT L AT
17 201441 H 1 H £20144F6 | 2013415 1H 5201346 A30H
H30H
=P Ra O o VA 1224 156.60

ML 7

VE: ATRESIEE NP E BB ERAT LS % m— H 3 & 5 5= 153H 0.25%I1)4F
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FRiE, BHERWFEFHAK, %H .
HHHARXA: HIEER=m—HEESE=I1FHE X0.25%/ HFERE.

6.4.10.3 5RBT HTRIT R FML T3 K53 (5 B0 A2 5

T
6.4.10.4 ZREEA R EAES HIHER
6.4.104.1 MEHNEESEEANCHBERERERELEESHIHER
T
6.4.10.4.2 MEFRBRESTEANZ S HANREE T BB AZESHIH R
T
6.4.10.5 HRBTREWRIT AR LHAF=E KR B
L] S FE AT b HATE]
FECT AR | 201441 H1H 2201446 H30H 2013%1H1H £20135%£6 H30H
HIR R %0 EL- R IPSNION HIR R %0 S RIIPSELON
Z_ BHR 2,367,171.70 1,089,103.32

TE: A AT A R A eI A EE R RAT R, $RAT DA R

S
I

o

6.4.10.7 FHAhSCEBRAL 5 FE T i B

T

6.4.11 FEH B IE M

p

6.4.10.6 ZAEEEREHHNSEREF AHIEFWHER

6.4.12 #AK (2014 4E 6 A 30 H) AR EFFHRBERZIRILH
6.4.12.1 BN &/ KESS: T R KA KRR 2 RIES

WAL ARTIT

6.4.12.1.1 ZPRIUFFHEH): 2

e HE

N H] H H
i || | W GO0 | e | e
a9 | a | W | o | 0| LA R
oS | B8 WBH | EH | o | | ;;) i Gl
60332 | ki | 2014-06 | 2014-07 | Hifit 15,3100 | 15,310.0

" " |1531| 1531 1,000
8 T | 23 01 | g 0 0

6.4.12.2 BIRFFH K0 B IHE S RUE Z R

p
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6.4.12.3 R ERER 5 FEAKIF R

6.4.12.3.1 HATAITH R E Y

AR WK 2014 45 6 H 30 H ik, AKE G TMRAT IR T35 45 75 1E B 22 5
TE IR 1 it 57

6.4.12.3.2 X 5 i {5 IE B Y

AR WK 2014 45 6 H 30 H ik, AKEE T2 5 Friish i g7 iE B 5
TERH 157 o

6.4.13 SR T RRE K&

6.4.13.1 RSB HEBURFHRLEM

A ORI G, JE e 1 XU S PO o A v TR A A L iR Y
MM A G, B TR0 A 6 b (0 i KU B BT d e AR G H W42
"B i B T I 155 3 < T AR G 1 AR T B AR A T KU, sl e DU K Tl
AR o Ak G B B0 TSR 5 A S KU R KT ML E b, 787 4% 4 )
RS RTSE T, T 3EIR bR AT ML BN 2 S & B IR K I A (R A

ARG 1) e 4 BN ZRAT A T XU,  BAA BRI A, ST T DA XU 8 1) 25 5
DI, HEEK. KRR SRR KRS BEARAE AR S0 55
P8 T IR BSCFRD XU, AL A 5 o AR < (R B NAE B T I UL UG 2=
DA%y, BT E UG B0 2 UK, o PG I JRUSS: 28 ) R AR T I 455 AR
A BEE, EEERREROLAEME SRR RS, HeMfEar HEaEd
e Y DX 7 e AN ) £t 20D 55 45 A 2 T XS P 93 3 22 ol i SRS A AT X
o HEA A DT, PR RE S AT A AR S s 1 RS BTSRRI
55 . MEAER AN AR PAT B H T, HFREBEERDE . KEE B AEEK
AR TAE

A 4 ) < BN T S R R RS A T 9k T R R E R A A
58 BT 0 75 925 25 A 000 % A RS A ) WD e 2 o AEVE 70 BT RO AR BE A, T
JRURS: 453 2 P 7 EERE RN HH B0 ) 2R ARG R AR URE o E B0 AT I A P e, AR
AIEE TR A bR, Siaies iz e TR, ke XS EL TR,
BRAL, TR R AR, e MR R I BR EEANA N, LA RESE, e ml S dth
XF AR RS BEAT B L A AN PP, R AN N ST, R XU £ I R 7K T
LN

6.4.13.2 13 F X%

EH R E B RS ER BT R G5 FRIBITE L E, BB LTk
PEFHR 2 RAT NH IS Z) . 42 RIIA B S N, SEEE SR HR AR
SR P XU o
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B AR B BN H BTN AZ 53 % F I SR IRBLBEAT 1 78 70 I PPAdy o A
3 & M HRAT A7 FAF AL R AT B WCRAT » 5 HRAT A7 SR (045 Y XU
AR o RSG5 Pt AT 1028 5 ) b BERIE SR BAC S AT IR TR &~ "IN 5
X 58 CUEZR AWK TR 50, 3B 29 RS AT BEVEAR /s AEARAT 18] [RINL T 37 34T 38
Gy IR AZ 5y 36 F- 304745 FH VP AL I RHIETR S 815 AT IR 1) DA ) AR L A 5
RS

ANH e 1 BN ST 15 YRS BRSSO 5B b R 45 55 40P
iR B UESE A AT NS RS, Hodad 7 it 5 55 BLo U XU

6.4.13.3 WX

WBNYE RS FR 3 A B AT 5 & B 054 I 1 SC S5 sl 368 381 % 4 0 Gl 1 JXUPGS: o
AN FE G (IR B RS — T THI R B T3 S0 AR A N AT il e SR s [m] 7 A g 2
SO, S5 R H T HE bR AT AL A2 5 T 35 N 15 K T S AR 30 R i A
AR TR T T EEAE T 37 DR 20 S i s T DA BRI AN A AR B

BERE S0 A IRE ] 55 <5 R IAT Sl XU AR i <5 0 0 < BN A L X A i 4 Y R O
B2 (BT i L REAT ™ M I PR A ME R, DR FFEE G B A& 1) A ek ~F
H5Z ALK, AR eE AL E FP st 7 ESERE &, LEEdk
FIG LT IBE [B] R AR T 3, ] DS RO e [ A 2y R R sl 1 R, A3
ORI HE AT A F 2 o

FEXT BT A A ARSI RS, AR B < ) 5 < BN SE S A ST 10 XU 7 B
A1 BE AV LB ESR, X ah P AR gt AT RrE i A 34, B A6
ErP bR HAFEREN (8] AL RE ISR G fadn . HE T ARBLRE T IR 3R
A A DL K JAtaE 52 B A AR5 B8 ot A B A5 o AR et T — KA\ R AT ISR
AR ANEE I 5 < B8 1L 10%, HARSE 615 thAR Sk G 2 78 2N A8 T 1) L At
H AR — K o/ AT IR AMF B ZUE TR ) 10%. A3 & FriRF ks 2 7E
UEFFAZ 5y B BT DS R PR FP A7 1A 08 0 8 < B 7 38 T I 52 PR AN BE B e
ERIREOLAN, HAR P RE LLG BN M S I AR T o

6.4.13.4 T X%
T X2 T JE 4 BT R & B T B A e B R R & = R T Ak T 3% %%
A& R R AR B T AR I B P XU 5 /60, 45 R 2 IXURG: « AT IR 0 Atk AR A% XIS

6.4.13.4.1 FIZKR K

IR 2 45 4 ik L 1) A E BN & I & 52 T 3 A R AR Bl kA 3 B))
P IR o ) 2 SRR M 4 i T B Y THIG B T T 34 R 26 B TR S 80 oM B R B AR A
8, HC V)R 38 25 4 i T L T A 5 30 1 45 SRR 77 47 R 2% 397 5 BT
5K AR SR I AL 50 P IR o
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A 4 (10 98 < BN R U0 AR e < M ) ) S P R AT A%, R
VR RES TR AL B A8 T 120 B ad R 3 KU AT 48 P

ARG WA R BURME B EEONEATAAR . R85, HRem i
PR U AT, A SE G RGN K 2 B S s I e it AR KRR |
TST T T IR AR o AR T 4 (1 5 < 5 B0 N S SO0 A 2 < T s ) ) 23 AU e 1
BEAT M A%

6.4.13.4.1.1 FZ X i O

A ARG
AR LBl |154F [5EUE | RiFE it
2014 £ 6 A 30 H
BEre
AT 2,367,171.70 - - -1 2,367,171.70
SRR AT 4,442,124.09 - - -| 4,442,124.09
17 HPRIES 214,974.01 - - - 214.974.01
L HYEE YT | 40,152,000.00 - - | 546,481,212.98 | 586,633,212.98
JSSCIE 257 Bk - - -| 25,273,220.18 | 25,273,220.18
VLIS - - - 527,068.43 527,068.43
87 WA FR 3R - - - 1,679.68 1,679.68
AV 47,176,269.80 - - | 572,283,181.27 | 619,459,451.07
il
JRLAST L[|l - - -| 3,732,018.36 | 3,732,018.36
IV RRESEPNE L - - - 771,875.69 771,875.69
AR 7R - - - 128,645.98 128,645.98
A 2 5 3 - - - 904,202.53 904,202.53
oAt F ot - - - 227,462.06 227,462.06
ffe it - - -| 5,764,204.62 | 5,764,204.62
FIRGUREH T | 47,176,269.80 - - | 566,518,976.65 | 613,695,246.45
201;;23'; . TFELAW | 1-54F | 54ELL L AR At
B
RATHEK 823,371,934.63 - - - | 823,371,934.63
A oy M b Bt - - -| 58,854,107.51 | 58,854,107.51
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NI 4R | 70,300,000.00 70,300,000.00
IR 77 K 39,055.57 39,055.57
IV PSS 1,933,537.52 | 1,933,537.52
B 893,671,934.63 60,826,700.60 | 954,498,635.23
5
IV RRESEPNE L 1,212,651.34 | 1,212,651.34
IVERER =1 202,108.55 202,108.55
A 2 5 3 53,590.68 53,590.68
FoAth 1745 60,000.00 60,000.00
ffi it 1,528,350.57 | 1,528,350.57
FIRGUREH T | 893,671,934.63 59,298,350.03 | 952,970,284.66

E: RAPPIRAARREH T

H 8k 381 H R 31T 7 1335,
6.4.13.4.1.2 FI) 2 RS B BBUR M 3B
T 2014 £ 6 H 30 H, AEEE A WG MR A RME GRS R 1%

ARSI 6.54% , PRIULT AR AL SR T A 5k

6.4.13.4.2 AMLC RS
AN XU A2 F8 4 b T2 G 2 o4 B AR SR I 4t & DR ANV 3R AR S g A
W RS o AL S T B e S AN R TR, R 3 K AN XU -

A RO E,

H% IS LI e 1 BT E

OSELIEP N AR

6.4.13.4.3 FABMHE X

JHC Al 5 RS A2 6 25 4 BT R G T L 1R Fe (i SR SR I 4 i B TR B T 3
HZFAMCICZR LA T A0 4 DR 2 AR Bl T A A Bl R RS o AR 4 = AR TR T
UES5 38 5y BT b7 sl R AT )[R 117 3752 5 (0 I S A5 25, T T W ) At AR A IR Sk
VT AR AT £ B B 2B DS F U2, ] BeskIE TUESR %
LSRR

AT 4 RPN R g (N B 7 P B2 , — AR 00 I DR e 2 G L EL 9] A
XA, R S AR A ORB AR . RSB I B AL,
AT R R B S e MEAR S 5 IO L7 I e 5 . BB B8 et A Tl
Yyl 48 55 n] RESZ WAL 27 T 37 1) B 2L DR ZCEAT W FE RN » &5 & (8 /) E BT
M2 R el Bt Il B AR Y . B TR B P R B B e B AR A GERY,
B AN LER SR « i T 3 AAN [R] < LR XU S e R I, 0 3 A B 7 i
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BHH, BT A G . AT KR8 PN E WSS & E O (148
e, XHRTERNE. TR E . RO SHATIBIE, RSN AT RER LRI
A% S o

AN G T I 5 B 20 R 20 B B G A AN A XU o AR <5 IR SRR B8 | B 7
PGy 60%-95%, Bt T AR ORI 5 AR AN AR AH R I J S A e 451
MET ARSI S =1 80%. thih, ARIEEHHESE I NG H X AL S FTFA
FRIE J7 A0 b S it i 4%, 08 IS FH 2 P & 7 VRN R AT LR B R, AR
VaR(Value at Risk)8 a2 SRl 8 A% J2 4 T P08 ZEAN A% XU, B B i) 0t o) PR
HEAT ERER A ) o

6.4.13.4.3.1 LA A% MU i OO
EWERA: NIRRTt
AR EEER
2014 4% 6 /4 30 [ 2013 4% 12 31 H
T H A B Ak e Bt
~RE FEFEEL ~ e iE FEFEEL
1 (%) Bl (%)

SO PEMBTT- | 546,481,212.98 89.05 58,854,107 .51 6.18
BRI BE
3 e e —
ST E BT
T2k e R B -
UEFE B
HoA
it 546,481,212.98 89.05 58,854,107.51 6.18

6.4.13.4.3.2 AR #E RURSE FOBURAE 2B

st | Bl st b B E DN HoAl 737 28 S IR FF AR

X% = A s 2R H 5k 4 5 P2 v E 1Y)
wmER Caf: NIRRT
AH R AT & 1) A5 5 A A AEREE
SRl
201446 H 30 H 20134 12 A 31 H
b G LS e ET15% 19 1n%11,382.89 /5 7G
MY 45 LU B ST R [ 5% ek #71,382.89 77 7t
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6.4.14 HEN T EFM o & THRR T E U B f IR

p

7 BREAEWE

71 WRESESASHER

G NRMt
PN e
o BiH & Egﬁf)ﬁ Mk
1 G i 546,481,212.98 88.22
Hor, e 546,481,212.98 88.22
2 fii] 2 WA 2 5 R 40,152,000.00 6.48
Hr. i 40,152,000.00 6.48
T SRR SR - -
3 AN A 4ot - -
4 SrRATAE A - -
5 SEN IR G 7 e - -
Hordr: =B ) S5 N - -
KA A
6 BT AER S BT 6t 6,809,295.79 1.10
7 HAh A T 26,016,942.30 4.20
8 it 619,459,451.07 100.00
72 WREATIVSRHIREREAE
G NRMt
DR Y
e GNEST anttin | L
A e MRy M il - -
B KA - -
C il 3 Ml 404,355,161.55 65.89
D CIVANE - VANE /S W& sy I - -
AR
E I i ;
F RN 3,480,977.52 0.57
G ZidIEH . GBI - -
H £ 15 A - -
I & ISR ARG B AR 50,685,607.26 8.26

55l
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J SRl 55,730,000.00 9.08
K i HL =Y - -
L FH GRS 45 B 25l - -
M R =2 W LB N T N4 - -
N IKF S PR RN L i #E - -
0 J BRAR 55« A5 BEAN HAD AR 55 Ml - -
P Ha - -
Q TAR2 TR - -
R A ARE R R 32,229,466.65 5.25
S oiE - -
&t 546,481,212.98 89.05

7.3 HARIR A AUE GBS E = AE IR/ R B BT E B B % B 4
i A4 BT

F5 Ji ZEARAG % 5L A4 FR B (B NYIRAKIE] THE L A1
(%)

1 000625 K225 % | 3,441,685 | 42,367,142.35 6.90
2 002241 BR[| 1,400,000 | 37,324,000.00 6.08
3 300133 B | 1,008,747 | 32,229,466.65 5.25
4 000550 VL#YRZE | 1,000,000 [ 28,980,000.00 4.72
5 601318 th[EF42 | 700,000 | 27,538,000.00 4.49
6 600804 s+ | 1,800,000 | 25,992,000.00 4.24
7 002470 4:1EK | 1,200,000 | 23,028,000.00 3.75
8 002475 SRS | 650,000 | 21,307,000.00 3.47
9 002008 Kot | 1,200,000 | 20,808,000.00 3.39
10 002415 VEERE AR | 1,200,000 | 20,328,000.00 3.31
11 002450 REfSEr | 802,172 | 18,249,413.00 2.97
12 000049 LWL | 450,000 [ 18,076,500.00 2.95
13 600703 =22 HL | 700,000 | 16,401,000.00 2.67
14 300145 % | 780,000 | 14,726,400.00 2.40
15 600422 ELB#I24 | 700,000 | 14,707,000.00 2.40
16 002456 KKIEG | 685,400 | 14,688,122.00 2.39
17 002030 8GR A 705,754 | 13,726,915.30 2.24
18 300104 SRAR A 300,000 [ 13,170,000.00 2.15
19 601218 TR | 2,200,000 | 12,980,000.00 2.12
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