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W] BRI T UETF 17 AR P BN (5

ARE g FERBGE R EHNE, BFZIRFR R B A i b A BRI A&, IR YR
B I U8 e B FOASUER R AR I AT AH L T8 o H DR R AR 100 (A0 e BB AU fse o Bl T A A
AT A RCE BT B BE E R AR B A FIAT N dTm IR Eh A R AE) S AR e
NTCIFAZ WEAR B4R B0 B S BB AT [F AP B, S B B A S 3Tk, RE KR
PRIRZE o

RIS TR MBSV 2 5 B E P (I LB 90—95%, 3 rFbs AT HUs 03 e B L 45 34 F b
AR BT ELIAMIR T IR B 1 90%,  HAMIK T IR 577 1) 80%. HF4N28 5 H H A AEHIBR AR I 52
B LTI G RUER )T, B2 PRRFAIR T2 G 5377 1B 5% I BB 23 H AL —4E DL B BUR 5

Hor, B ARG AT 4 77 HORIE SR RO S, BUIERB AN T T3 4 B8 1 1
3%. BLAh, AT HFE A P NEE HON AL S T REA RIS AR S 4, Wis 2 Fh e 8 751k

Ebﬁs
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Xt AT KU R, B 45 VaR(Value at Risk) 5 #r S8 AC I A < 1 1 OTERAE A XU, B ] 52

M U AT BRER AT ] o

7.4.13.4.3.1 HAWMRE RO

SRURAL: NIRRT

AR R
20194 12 A 31 H 2018 4 12 A 31 H
i H
R B Ao
N A N E
fE ] (%) fE ] (%)
T Gy M A AT e — B B 2,527,092,183. 1,404,965,40
94.17 93.50
% 22 3.64
Rt S G R o g 5
7
oM R P — e R
B
AT SRl = — BUIF %
2,527,092,183. 1,404,965,40
&1t 94.17 93.50
22 3.64
7.4.13.4.3.2 FARYAS XS B BURAE 2T
5854 B3 L IE £ i R T MV A8 B A A ) HoAB T 378 B AR 45 AN A
X P A H 4 R E I
A Cafr. AR
HH X6 AR 1 R AR 5 PN AR
I 2019 4 12 H 31 A 2018 45 12 A 31 H
> jm A 7 1 3
IR & BTl WN%) 127,311,355.67 1% 71,541,878.51
Ft 5%
> jm N 7 1 3
:giﬁ'” RFAT AL AR /b2 127,311,355.67 /%) 71,541,878.51

7.4.14 HEVTEBANIHT S HRR T Z Ui I I AR S IR
(OF/AD /I
(a)exfih TH 2 SeAETHE ATk
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AFRMETHEZERIEIZR, XA R ETHE BT 5 B 528 S5 A & B 5 A%
JEIRPLTE «

F— B MEB S GAETRTT ERZ R .

BRI BREE— B U AN R B 7 B A o B R S R AL

BRI MR B AN UL A -

(D) FRFB I LA so B T B ) S ik T H

(i) % B k&b TH A fe il

T2019 4 12 H 31 H, AEEFA K LLA ROME TR H AR ST 2 et e i s > g
B R IRIREN 2,526,025,358.29 7T, J&TEE EIRKIIARETN 1,066,824.93 7, ToE T =R IR
ARAT (2018 5 12 A 31 H, AFEGFAKILLA RUMETHE LIS T 45 2 i e st ™ s T
S JRIKIIAREUN 1,404,915,257.84 7€, J& T3 —JRIKIIAEUN 50,145.80 7T, LI T4 =R IKIIAR
LTI

(i) 2> Fe (i P e 2 0K ) 1 26K A2 )

AT DL B2 AV ) S TR A H A & 2 I TR A R R A

X TUESRAE 5 i B B BCE A 25, A I B RIS R 28 5 AN BR (B K R A5 IR )58 5 A
WHR) s BUE TARATT AT O, ARG AL TR 252 5 IR ETTIR H WA 52 5 AN s BRI IR &%
BRI RDRE AR DG SRR 5 1 A UM SN B —J2 Uk AR A i (21 1 8 v R FH 0 AN vl W 5 A0
TASCMMERI L, EAH R IBEEAf 25 A SUMM B 58 — RGeS =R IR

(i) 265 =2 IR~ SR AR AUAA I AL B <5 4

o

(C)ARFFEERI LA SOt A T B < T A

T 2019 5 12 7 31 H, AEERIFHAHFLEN A SOHETHRER SR (2018 4 12 H 31
H: B .

(A ANEAZ FobirE & 1 b T A

ANBLA S B T 0 4 i 8 7 R 97457 L SO R A i 58, ORI 5 A Rt
EHZR N,

(QBRA SNBSS, WZ T = Gl H AR E 4 T0 75 B0 ) 7 L A o S T
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IE]  [EIE Ay S R T AR B O 48 56 4 2019 4EAF PR
B8 BRAGHSE
8.1 MIREEHHEHM
L. NRmx
o B 4 B B (1 L A
75 i H G
(%)
1 B as 5 5 2,527,092,183.22 91.87
Hrp: s 2,527,092,183.22 91.87
2 BT - i
3 [ s 5 i 452 - ]
H: fiis - ]
B SCRHIES - -
4 e E R - -
5 S RAT AR ALY - -
6 SENIRE SRl - -
Hors ST =R 1 SN IR
S ' '
7 AT HAFME T LAt 176,981,339.64 6.43
8 FoAt % TR B 46,597,778.40 1.69
9 it 2,750,671,301.26 100.00
8.2 HIRBAT KRB ERE LS
8.2.1 IMPBEPREATW A RPRERERA A
EHRAL: NRTIT
R 1725 N RME HEES R EHE ] (%)
AR PR i el . )
B [RHL ] )
C |hliEdk 2,525,731,364.57 94.12
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I I T7 IR R oK A P A

° A
E [&Hl
F LR MESL
G [ilizHn. GiEFHEEl
H [EEfEdol
| 5 AR A AE BRI S
N
J Rk
K |tk
L [FLBERIRE 5 AR5
(VIR T W Es %N &4
N KR PREEAN A 3 B 3l
O |mRRS . BRI AD IR S5
P |#HA
Q | PAMHETIE
R |3, EE MR
S |%E
it 2,525,731,364.57 94.12
8.2.2 BRI FIAREAT AR ERRAE
S NRM
R 1725 NFRME A P AE L (%)
AR R B ik
B[R
C [|Hli&k 1,026,006.25 0.04
5 B T VR oK AR P A
A4
E |@&5l
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FooitRMmESL . :
G [iEisHn. Gl - R
H  [EmEfEdol . i
| SRR AEAE BRI S

N4 220,538.36 0.01
NI 4 . i
Q725 Va4 . )
L RS ANR 55 a5l . :
M BRI AR RSl 107,696.00 0.00
N KFI PRGN A LB #l 6,578.04 0.00
O |ERRSS. BRI AD IR S5 . -
P |HH - -
Q |DAEAR:STAE ] R
R |3, EEMEGR . -
S |&%E - -

it 1,360,818.65 0.05

8.3 MR A SAWME HES T IHEEI/ N HERFRIFTE R B R 40

8.3.1 MIRMPFHEE A AME HESH =BG NFEFRITE B R 3R A
EHh: NRMT

iy Bk 4 T 0
e | KRR lih &= HE (k) AVIRIKIED
B A1 (%)

1 000858 FRRIR 2,843,035 378,152,085.35 14.09
2 600887 FRRIRE A 12,132,165 375,369,185.10 13.99
3 600519 SN G 315,893 373,701,419.00 13.93
4 603288 TR 1,879,832 202,100,738.32 7.53
5 000568 P 1,765,785 153,058,243.80 5.70
6 002304 FE 1,267,188 140,024,274.00 5.22
7 000860 e 4 1,144,877 60,312,120.36 2.25
8 600809 Ly VG 39 619,596 55,577,761.20 2.07
9 603369 A2 1,569,391 51,350,473.52 1.91
10 600872 o R 1,276,748 50,240,033.80 1.87
11 603589 72 791,979 43,487,566.89 1.62
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12 000596 EEiwRl 278,231 37,817,157.52 1.41
13 600298 2 R) 1,082,795 33,209,322.65 1.24
14 600600 T M 607,849 31,000,299.00 1.16
15 603156 FEILI i 1,052,385 30,550,736.55 1.14
16 002507 WM 1,138,938 30,443,812.74 1.13
17 000895 KL 1,031,197 29,935,648.91 1.12
18 603517 Al ST 636,871 29,582,657.95 1.10
19 300146 D E AR 1,732,136 28,216,495.44 1.05
20 600779 KIi 437,220 22,626,135.00 0.84
21 600132 PGP 434,702 22,587,115.92 0.84
22 600873 ML) 4,660,446 20,738,984.70 0.77
23 600737 ORI 2,405,064 20,346,841.44 0.76
24 000799 MR 550,764 19,744,889.40 0.74
25 002557 BB 575,058 19,534,720.26 0.73
26 603866 Bk 2= TH £ 440,702 18,703,392.88 0.70
27 000729 FHE T NG Y 2,765,373 18,030,231.96 0.67
28 600597 JEEA L, 1,412,967 17,930,551.23 0.67
29 603345 ZIE 283,900 16,866,499.00 0.63
30 600702 FF 541,222 16,242,072.22 0.61
31 600305 B 1,058,780 16,146,395.00 0.60
32 600559 AT 1,410,192 15,850,558.08 0.59
33 002568 [ERli)iEs 571,000 15,000,170.00 0.56
34 600073 SRi2 5% 1,459,474 11,632,007.78 0.43
35 002481 RUEE 1,449,800 11,511,412.00 0.43
36 000848 R R B 1,417,957 11,159,321.59 0.42
37 002626 S IR 564,000 10,998,000.00 0.41
38 603027 TR 476,200 10,124,012.00 0.38
39 603043 IRENRE 306,995 9,323,438.15 0.35
40 002216 =R 619,300 8,855,990.00 0.33
41 600197 (Eakss 540,698 8,667,388.94 0.32
42 300741 A 279,002 8,615,581.76 0.32
43 603198 pUIE= Al 399,463 7,957,302.96 0.30
44 000869 KA A 259,686 7,452,988.20 0.28
45 002726 YN 806,480 5,645,360.00 0.21
46 002461 BT ng g 695,500 4,965,870.00 0.19
47 603317 RIRE il 101,000 4,534,900.00 0.17
48 300765 B 119,700 4,273,290.00 0.16
49 603711 7 I 111,400 2,851,840.00 0.11
50 002946 ALk 213,700 2,684,072.00 0.10

8.3.2 MIRBURIF LA ot E L ZE ST ™= E I DN R RT A B R 153 4
EEphn:. NRMT

FE | ORERE | REAR | REWR) Aol A
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{E L1 (%)
1 688028 TRIRfil 7,412 453,688.52 0.02
2 688037 CRE T 3,028 221,922.12 0.01
3 688168 2 IE 2,252 220,538.36 0.01
4 688181 J\ LI} 2 4,306 189,377.88 0.01
5 688202 eSSl 2,120 107,696.00 0.00
6 688081 s TR 3,153 88,946.13 0.00
7 300801 AR 861 32,433.87 0.00
8 002972 Blezis 1,075 21,532.25 0.00
9 603109 FHIATL H 684 18,105.48 0.00
10 002973 FRARIF LR 1,146 6,578.04 0.00

8.4 MEMABERRASHERZZ)

8.4.1 RIFEASHE HIFHIE ST 1$1H 2% BUHT 20 44 KB A4

SARAL: NIRRT

b IR B P
¥ JE ZEARHS Ji& ZE 24 R EN SN T
Ees (%)
1 000858 i AR W 321,409,623.12 21.39
2 600887 PRI A 283,650,985.63 18.88
3 600519 HMFE 278,986,943.05 18.57
4 603288 R 135,835,023.34 9.04
5 000568 PN EE 111,181,917.96 7.40
6 002304 I Ay 105,519,314.64 7.02
7 603156 FRILI 57,555,188.30 3.83
8 000860 Jigi 5% A, 44,721,665.47 2.98
9 600872 o BT 42,876,736.67 2.85
10 603589 O5% 39,374,599.83 2.62
11 603369 A2 38,697,249.36 2.58
12 600809 Ly VG 39 37,587,533.12 2.50
13 000895 XK FE 34,603,646.70 2.30
14 002507 W EVESR 30,285,632.78 2.02
15 600132 PRI 27,167,589.94 1.81
16 603517 YR A 27,145,023.26 1.81
17 000596 R 25,941,986.24 1.73
18 300146 A 25,403,033.20 1.69
19 600298 L R] 24,901,794.33 1.66
20 603866 k=i 24,318,125.01 1.62

TE: RANGHUL LN 8 (RN TR LSS EE) A, A EHRA5 HH -

8.4.2 RTH3E i SAE MM -G B 1$1H 2% BUHT 20 44 KR40
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SRR AR TIT

i A B 4 T
F5 JiE ZEARHS JiE SR AR B BTS2 A
B (%)
1 000858 R W 392,168,403.21 26.10
2 600519 GAEE 391,453,644.81 26.05
3 600887 BRI Ay 205,472,117.29 13.67
4 603288 RO 122,928,389.83 8.18
5 002304 PR AR 102,747,910.80 6.84
6 000568 P E 86,875,820.44 5.78
7 000895 B R 53,186,332.12 3.54
8 600872 A T 37,421,859.86 2.49
9 000860 JiEE AR Y. 27,734,109.73 1.85
10 603589 MR 26,128,940.82 1.74
11 600597 JEEAFL, 26,005,386.41 1.73
12 600809 INiR7 R 22,354,389.77 1.49
13 600779 IKFH: Y 21,749,249.06 1.45
14 603369 At 2% 21,724,016.22 1.45
15 600600 T S M 21,037,818.31 1.40
16 300146 A 19,645,098.52 1.31
17 603156 FEILI 19,040,402.29 1.27
18 600298 2R 18,360,644.68 1.22
19 000596 R 16,018,018.55 1.07
20 600132 PRI 14,667,757.54 0.98

TE: 2@ UZ S R e OSSP TR LA SSS B ) 151, AR 5 .

8.4.3 LRI A 2 A0 K S th SR MR B AR

Az NRMT

2,142,490,573.18

KR RIEA (A B
i

SR RN (52D A

1,955,976,395.53

TE: SRNBEREA . SE I BRI S Sl el RS e LSS HURD 3051, AN %€

RIS B -

8.5 HIR&EBFMP I RNBFRELAS
AFE AR WIRARFFA 557

8.6 MR A St E HE S T HE LU/ HEFF IR LA B SR A
ARSI AR RARSTA 57
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8.7 BRI FMME b H & TR B LI /N R BB 37 SCRAIESR 8K W 4
ARSI AR AR RFAT B SRS

8.8 MEHIRIEA RYME 5 EE =188 LI/ MR R AT T4 Bt SR B B 40
ARERREHRRFA TSR,

8.9 JARIEA FMME o F S T 1HE LBl /N R PP B AT LA BB 3R B 4
AT AR AR AT BGIE

8.10 MEMRAEES TR HIBIRMATIZZ 5 &L i 3
AT AR A RSB AR 02

8.11 R B AR AE S o) A 532 5 & DL i B
AT AR N AR [ 5 B

8.12 BFHAEGWHEME

A ETEIR S ] H il — 2 B AT, A S
AR B R 2019 4 4 H R ERMAEE, B EET T 2018 4F 12 A 17 H 5 RBO IR BB S 7 (-
FRIEFFR A A PR A T AU ) 2058 LA 3.4 AZ TCHR BT R B RE A 11 o 028 71980 4% 200004 o
HAE R A L0 DRI AE 5 FR I S JEAT S B 55, AR I AP F 0y . AR KT H L,
B A 2019 423 H 5 HAHA#HFS, 3 H 20 HAHFFBAR KRS H W LR s =) A it by
W, JFREATARRAE Bk EE . LRAT AR TR B ITHE, 3T RIS 5 AT I O
EAEWRAESS, ATESE N LR A R AT H AT T R AT, R LR A R R
SR 1) KT 2 ) 22 PR R 4 I B A 7 A EE K I ST, KPR BN R 7 A S T
A B G TN K AR % A F) AT BRI 72
8.12.2 M T4 I SE vk, VA B E T B A Tr) o 46 2 I 532 P 2 A R 1 15
8.12.3 JAR HAh & THH 74

Bhr: NRMIT

1 B ARIE S 533,105.08
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2 TR 2515 F K 31,854,859.05
3 JS2 USR]

4 RESCR] 35,787.53
5 IR HAC HA K 14,174,026.74
6 o Rk

7 ot

8 HoAth

9 ait 46,597,778.40

8.12.4 JPARFFA HIAL T e B I B I % e 55 A 4
I AR AR RFAT AT 5t 7

8.12.5 JPIAHI 144 Bt 5= A A AE AR 32 PR 1% 10 ) i 9

8.12.5.1 JAARIREHELT AT 4 R A FE il 32 R 1B UL Yt A
AT AR IR TR R B AT 4 ISR TP AN AETE 52 PR G DL

8.12.5.2 JAARBIRAEL T AT L4 L= A7 FE il 32 FR 1 O /Y 3t B

SRRA: AR

POESZ R FIA T | RS
75 A SEARHY R SR FR TR 57 FR ARk B
P E 18 LE 451 (%)
1 688028 IRIR A 453,688.52 0.02 | HFrigsie
2 688168 QS| 220,538.36 0.01 | #rigdie
3 688181 J\ 2 189,377.88 0.01 | M FHA%
4 688202 S 7Y 107,696.00 0.00 | Hrigdie
8 EEGHFENEE
9.1 HiREESMTRFEANFBEFEANGH
P& sas: Ay
FEANP | PHBRFAET FrE NEE#
11 B )
(O H L LA FEBE NS &4
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B Ry
R R AR ES SR
L 5] % L 15
2,235,841,655.
[ Z8 £ 855,215 2,630.39 | 13,704,670.25 0.61% 99.39%
48
£ A 270 287,048.22 | 57,725,678.00 | 74.48% | 19,777,342.00 | 25.52%
it B 3,054 25,377.54 132,166.00 0.17% | 77,370,854.00 | 99.83%
2,332,989,851.
&it 858,539 2,800.75 | 71,562,514.25 2.98% 97.02%
48
9.2 R ELHESHTLFEA
A
e S EP NS a0 () b7 b T A A L
1 B NFF R AT PR 2 30,000,000.00 38.71%
bR R S A A AR
2 ErAkO — B O s AL SR RS B 4,826,032.00 6.23%
B4
3 ARV IES: 0 B R A #] 4,512,641.00 5.82%
B L ( EikD —
4 e E?&f EP \Hﬂ?ﬁ”ﬁ 4,013,607.00 5.18%
o+ S iE R A S I 4
s AL G — S IE SR B A PR A ]
5 — et e — 2 TN I 1 5 3,960,536.00 5.11%
PR R
B s R ( EikD —
6 ¥ Ef&iqu ﬁ@iﬂ( 3,000,013.00 3.87%
CEE R Rl =y g I
fry3He 2,600,000.00 3.35%
mH 2 2,397,400.00 3.09%
B s R ( Eik) —
9 f Ef &J EPW Gk f'fk 2,000,000.00 2.58%
R R eI = s G e A =
Y41 4 b, Py —
o | L qﬂ%f‘ﬁ? - ‘fﬁﬁa ”ﬁ) 2,000,000.00 2.58%
2D SIE R R A S 3 4
VE: PLEAS B RS A EUESR 510 45 50 PR 51 AR A IR 2 w3 AL 44 M il
B
¥ FrE NL A A (0 BT R AR E 1
1 HHF51E 5,217,800.00 6.73%
2 [ 4,220,000.00 5.44%
3 fEES 4,017,697.00 5.18%
4 ] B 3,289,900.00 4.24%
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5 e 2,854,161.00 3.68%
6 ] 2,055,344.00 2.65%
7 2 2,000,000.00 2.58%
8 ZE G 1,344,150.00 1.73%
9 S 1,173,149.00 1.51%
10 FEEny 1,100,000.00 1.42%

e PR B R ARYE T EESR B0 45 FAT IR ST 7RI 7 24 w5 SR 44 Mk i

9.3 HMIARESEHEANMLARFFEEESHIHRL

it H 1y E 2 ) FHEOBEE (H 5 & BB B

ESE S 482,113.31 0.02%

A YUNTEEN NN A 0.00 0.00%
ARSI i B 0.00 0.00%
&t 482,113.31 0.02%

9.4 HIAESEHEANMLN RFFE AT RAES LS E X FKHR

i H 1 B ) FHRESmPasErEXnm i)
N ESp ot 0~10
ARAFEPEENR., 3 A 0
R JESFIRN HH
SEEF AT s 5
R AT 4 =
f=ann 0~10
[ 2 & i 0
T A 0
ARSI EL TR A AT
a4 Frim B 0
f=ann 0
810 FRARESHHED
AL
I H E 222 =i A i B
HeEFEAEMH (2014 4 10 A 23
i”{?\%‘ﬁ F10 1 458,949 931.81 ] i
H) & naeii
AH A A HAH) 5 4 40 400 A 1,302,290,718.08 56,395,339.00 56,395,339.00
ASHR A HAFE G 80 H A 45 4,630,776,064.35 - -
Tl AH S HA I 4 S (R 7 A5 4,297,767,948.45 - -
AR AL 4 3 4 AR Bh A i 614,247,491.75 21,107,681.00 21,107,681.00
ASH A HH AR 3 4 47 40 2,249,546,325.73 77,503,020.00 77,503,020.00
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81 EXHEMHER

111 BEERBRA AR TR

REHIN, AIEGTEREEM A ARSI
112 HLSEHA . BESHEEANEIEESFHER I TNERAFEZS)

REHIN, AREGEHANERANFEZ T

2019 fE 3 H 30 H, AEGEHMANKA | (HRESEHARAASHEHLANALEANE), &
AECERNECEEFSE LRSI EHEGENY, B EE L LEEARSERAERK, F
KL LA RK, BAEARRGEH AR LSS,

2019 % 6 H 1 H, AESEHANRAM T (HRESEHAGRAF SHEHANEIRAE), &
AEGERNE L EEFRSE RS EHEGEY, PR L L HEARGEEAN TR EEE.

AR N ATESITTE AN LTI SRE T ERNFZS T

2019 F 1 H, P EAVARAT BAT TRE S 25 SRR L 55 B R i B R 55

2019 4 4 H, P EARARAT BAT R E S 25 HIBOGIE ML 55 S HIRSS
113 BREEFEA, ELEU=, E&FEFVEHIFA

AN, RIEETW K A F EE LSBT B R m S AESEHN . e
7R FESFEEML S AR R R A I
11.4 FeG B9 RuE M

AN, AT AR TR AL .
115 AEEHTHIHHTHHESFTHN

AT R R AR R DRI I KB T RIS pr CREREE S 10 S el th RS
0 5 B NS A 4 WA 2 1T 55 i B4 B 9 100,000 TG .
116 HEA. BEALKARZEEARZBERLTIEHFR

AN, HEEEHA . EEE A EPE PN R ZEE AL .
117 ZSHAER AR S BT RER
11.7.1 HEHAUESS A TS5 BT RS H XSS AHE R

SEf: AR

55 324 5 S R 4
BEAH | R N Rl S | A
WA N 14
¥ SEARAE SR
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B Ll Bl
[ #IE 7 1 - - - - |-
HERES 2 - - - - |-
L E 57 1 - - - - -
PUFEUE S 1 - - - - -
[E & iF 1 - - - - |-
HTIES 2 - - - - -
eI 1 - - - - |-
I RAESF 2 - - - - -
IRPGUEFR 1 - - - - -
DR SR 1 - - - - -
KIESF 1 - - - - |-
HAR [ b 1 - - - - |-
R UESF 4 - - - - -
HEFRRA RS 1 - - - - -
HFEIESR 1 973,961,568.52 |  23.94% 907,042.86 | 24.99% | -
HEFRIESR 2 652,378,582.98 |  16.03% 607,563.14 | 16.74% | -
5 IEiESR 2 627,549,503.09 | 15.42% 584,439.50 | 16.10% | -
Wi v e 27 1 424,675,132.57 |  10.44% 310,567.11 8.56% | -
WS 3 479,399,397.90 | 11.78% 446,464.16 | 12.30% | -
KATUES 1 210,474,073.83 5.17% 153,920.37 4.24% | -
E{FiES3 3 202,195,711.57 4.97% 189,895.91 5.23% | -
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