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AN PR B ) 50%; BN 5 H HALEHBRBR I RS AR B Z HIRE R G, M
L ORFFEL e S B HAE — 5 DL MBUR 63 MR T 2 B 1E I 5%, R Ile A& 455 &1
S A PRIEG AR FR RS s BUIE . Bedia 300 5 B H Al < TR R 3508 LU MR IR A R e e
UK RIREE AT BEAh, ARG S48 BN B FOW A S TR E SR RS St 4%, s iz
Z Mg BTTIEN I HAT ARG E &, BHE VaR(Value at Risk)FE w55 4 It A< 25k 6 T 1 I ZE A A X
Bz, BBk R S iR ARG ZEA T R B A 4% il o

7.4.13.4.3.1 HAhris R0
Sieahr. NRMT

AR
T H 2019 /£ 12 H 31 H
ARAME ARG BB L] (%)

Ao P R 7 — I R AR 145,698,047.81 88.26
Ao Ve R 0T P — R e R B

Ao Ve RGP — S IR AR

fTHE SR 05 7 — BUIE R E

A1t 145,698,047.81 88.26
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7.4.13.4.3.2 FAA#E XS R SUR M 4T
TS M XU 1R 2 T b 555 Eb A i v 1 28 50

(E8%s Ty ‘ =
K LR FE DAAR ) HoAth T 37 R B AR AL
X BT = AR H B 4 BT = e )
Mg Cfr: N
HH I AR 5 (1) 45 5 A
BaNiin
20194 12 H 31 H
Mg b E T 5% WhnZ) 6,234,868.79
Mb S LI E T B 5% Tk/b%) 6,234,868.79

7.4.14 HEITHEBNT S THRR T Z U B IR
(1) ARreirE
() EETHEARIMETFER
A AT RERPURNRXK, B A SROHME T E R 5 B A H 2R SRR A EFTE R A

JEIRPGE -

B MR B GETRER TT  ER B R
BRI BRER R N B MR B B0 i LR R R PR R R AL
=R AHSRER P B B AN AT I A

(b)  FREERILAA so A T el T

(i) HZWERTREA Y

T 2019 4F 12 H 31 H, AEEFFA R LLA RO E T & B IR DT N S5 a8 ) e Rl 5t o g T
B R IRIARATY 131,884,090.53 T, J& T2 2 IRAIARHTN 16,901,106.48 7T, )& T 5 =JZIKH

RA

(i) A M BT B R Tk
A G DL SR T U ) 6 U5 2 FL A 26 2 V2 O B 8

XIS AC 5 i LT R AN, 5 B RIS R A2 5 ANE ER (R R A5 I (28 o AN
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WEERH I 525 AR E &
BRAS SRR A R ER AR (0 2 SCHHME SN — 2R FFARIE Ak 1A 38 b R B AN rTRL S A\ AR X
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TR RUHEREMRERE, #E HRBEEMGUR A A NE 5 — R 2 5 =R K.

(iii) 2B =2 RA RNMMERGAA AL ) 450
o

(©) ARRFELII LA SR ETHE A SR TR
T 2019 4 12 A 31 H, AEERFAAFFLERN LA CIETT B Sm B .

(d) AR ETHE R T H
AL SEHHME T B Rl B A 4 65 32 B GOSN Al i KBS 2 fe i
EAZERAN.

(2) BrafeirEsh, BB ik H A, &0 7 250t W ) A 3 22000

8 #RAGHRSE

8.1 HiIRFEEE=HEHEMN
SHieasr. NRMT

5 it H & S B (%)
1 B o 5 5% 145,698,047.81 83.45
Hpe SR 145,698,047.81 83.45
2 R
3 ] 7 WAL $5E % 3,087,149.20 1.77
Hrr: fizr 3,087,149.20 1.77
B SCRRIESR

4 TR BE

5 S RATAE SRR

6 T NIR A St e

e S 2 E] 0 S KGR
BERlir

AT RS H & & H
it

8 At 25 T % 6,975,222.86 3.99

18,839,936.56 10.79
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9 &it 174,600,356.43 100.00
8.2 WIARBATUA RN RALL
8.2.1 A WIARALAT WA RI BE N IR R &
SR ANRMt

Ry ATRE

A Ak AVIWINIE]

{E LA (%)

A VSO NN X1 - .
B PRI 1,704,760.00 1.03
C ilBEN4 72,111,361.78 43.68
D CEVAINEE WA NI S W) ¥ e Y LI VA4 4.705,012.54 285
E jEiitn| 4 - .
F iy iS4 . .
G LIS A ARl . .
H fE75 F Ol . .
|| R BRI B AR S 3.959.225.68 2.40
J SRl 17,194,764.20 10.42
Ko itk 3,515,750.00 213
L HHLGRITE 25 B 55 1,685,216.54 1.02
M REFBEFRIBA R S5 6,008,942.39 3.64
N | KRl BREGRIA SRR E 6,578.04 0.00
o JE RS A HAD R 55k . .
P BE . -
Q PAFA 2 TARE . .
Ak AR AR IR . -
S ey . .
At 110,891,611.17 67.18

8.2.2 i ARAZAT W 70 SR OB B BB R AL

GRE3il| ~pehrE (A

2k B HE LB (%)
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SERA

34,806,436.64

21.09

it

34,806,436.64

21.09

8.3 IR A FaMME b ZE B 5 E b K/ BT B 4t A 4

SHERAL: NIRRT

i B 4 T P 0
e | REA Ji B A4 R B (K) A
{E L1 (%)
1 03888 EAIIE/ G 723,000 13,082,508.59 7.93
2 00981 S RN ES] N 1,066,500 11,406,871.48 6.91
3 601138 Tk & Bk 586,400 10,713,528.00 6.49
4 603799 RN 207,140 8,159,244.60 4.94
5 601398 TR HRAT 1,285,700 7,559,916.00 458
6 002475 VAT 174,830 6,381,295.00 3.87
7 300327 WL T 235,500 6,066,480.00 3.67
8 603859 RERHI t 212,692 5,870,299.20 3.56
9 000977 IREE B 194,456 5,853,125.60 3.55
10 002236 KA 285,921 5,684,109.48 3.44
11 02018 i 75 B 92,500 5,634,456.20 3.41
12 002655 ks 366,900 4,912,791.00 2.98
13 01347 AT T AR 295,000 4,682,600.37 2.84
14 600760 TRk 138,901 4,389,271.60 2.66
15 600038 W E I 79,900 3,812,029.00 231
16 600036 FARRAT 98,500 3,701,630.00 2.24
17 601318 SRS 42,600 3,640,596.00 2.21
18 002371 677441 40,100 3,528,800.00 2.14
19 600340 e SEAR 122,500 3,515,750.00 2.13
20 003816 TR 804,226 2,855,806.54 1.73
21 601166 MVERAT 115,789 2,292,622.20 1.39
22 000661 KA 4,400 1,966,800.00 1.19
23 603160 TCTHRH 9,400 1,939,220.00 1.17
24 600131 {5 8 93,300 1,849,206.00 1.12
25 603993 & FHARY, 391,000 1,704,760.00 1.03
26 300785 HA3 3% 11,600 1,670,632.00 1.01
27 688029 FA TR 10,568 1,667,207.68 1.01
28 002400 B HEH 501,200 1,653,960.00 1.00
29 603986 JK 5 B 7,400 1,516,186.00 0.92
30 600893 friREh 68,300 1,480,744.00 0.90
31 600406 FH, e B 68,600 1,452,948.00 0.88
32 688036 =gl 16,658 760,104.54 0.46
33 688033 P NIEMED 21,406 563,619.98 0.34
34 688028 RIR1E 7,412 453,688.52 0.27
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35 300782 LA 743 304,904.91 0.18
36 688258 o5 R 3,465 298,544.40 0.18
37 600372 HT LT 16,400 233,536.00 0.14
38 688168 Ergusiil 2,252 220,538.36 0.13
39 688037 TR 3,028 178,591.44 0.11
40 688118 EofE e 4,028 161,885.32 0.10
41 688369 izt LK 2,970 154,677.60 0.09
42 688300 I H T 3,164 143,803.80 0.09
43 688268 RSk 3,129 137,206.65 0.08
44 688218 i PN 5,790 135,949.20 0.08
45 688198 Y=g 3,213 135,427.95 0.08
46 688399 Tt th- 4= 4 2,290 132,591.00 0.08
47 688098 HELAEY) 9,792 118,874.88 0.07
48 688357 ey e 2,332 110,700.04 0.07
49 002970 EILEES N 787 96,478.33 0.06
50 688310 LAY 3,276 88,845.12 0.05
51 002967 JTHL R 2,723 86,400.79 0.05
52 688181 AN 1,794 78,900.12 0.05
53 603489 I\TT7 ety 701 72,020.74 0.04
54 300793 FERERE 1,176 56,977.20 0.03
55 603390 WA A, 2,119 39,710.06 0.02
56 002969 FERaLE 3,100 36,952.00 0.02
57 300797 BN e 1,582 33,744.06 0.02
58 300801 MR 861 32,433.87 0.02
59 300805 FL A A 1,142 31,256.54 0.02
60 300802 TR 519 26,157.60 0.02
61 300798 TR i A7 1,586 25,677.34 0.02
62 300809 HIRP 830 22,476.40 0.01
63 002972 Bhazik 1,075 21,532.25 0.01
64 300564 SRR 497 18,498.34 0.01
65 603109 PG ATL 684 18,105.48 0.01
66 300796 DU e 620 15,264.40 0.01
67 002973 CigiiSZNTN 1,146 6,578.04 0.00

8.4 MEMABEBRASGHIE AR
8.4.1 RIHFTN S H RIS B 5H 2% BUAT 20 44 K REE I 40

ERERAL: NIRRT

AR 4 T

7 % ZEARHY Ji% 52 44 AHH RN £ FEEHE EL
(%)

1 002236 KRAEREAY 54,085,911.02 32.76
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2 00981 RO [ B 45,933,587.29 27.83
3 002202 & N EHY 38,980,098.14 23.61
4 03888 AL G 35,670,568.25 21.61
5 601231 BT 30,755,009.97 18.63
6 000977 IREE B 29,079,588.90 17.62
7 002475 LG 25,661,642.80 15.55
8 600584 K HRHE 23,790,885.14 14.41
9 601318 Hh [ P22 23,058,710.09 13.97
10 600845 FAG M 22,263,298.00 13.49
11 002655 L E 22,137,393.08 13.41
12 603799 R 22,082,181.07 13.38
13 002415 T R AR 21,614,851.74 13.09
14 002371 675 %A 19,987,086.74 12.11
15 600760 SRR A 19,735,074.34 11.96
16 002241 WOR By 19,174,054.46 11.62
17 01347 HEHT 2 Ak 18,299,352.05 11.09
18 300454 RAE MR 17,587,489.44 10.65
19 600276 TE 5t R 24 17,426,327.16 10.56
20 300628 A 17,062,857.88 10.34
21 601138 Tolk & Bk 16,950,358.54 10.27
22 002179 TG 16,720,888.30 10.13
23 002410 ] BRIA 16,577,651.28 10.04
24 02382 kTR 16,533,532.02 10.02
25 600763 JHREST 16,491,155.00 9.99
26 300613 & 15,910,612.00 9.64
27 000401 HARKIE 14,810,185.00 8.97
28 000560 RRELHK 14,806,288.04 8.97
29 000915 NS 14,784,283.50 8.96
30 600900 KT A 14,778,009.50 8.95
31 300316 A L 14,521,715.40 8.80
32 603019 b RLRE Y 13,759,850.00 8.34
33 600570 fHAE T 13,739,978.62 8.32
34 600104 R AEH] 13,328,926.00 8.07
35 000768 HL AL 13,104,614.34 7.94
36 300327 WL T 12,990,097.25 7.87
37 603986 J& 5 B 11,333,680.00 6.87
38 600048 TR A Hh = 11,299,174.00 6.84
39 300322 i /1 1 11,132,476.00 6.74
40 600511 24 % A7 9,742,684.45 5.90
41 603859 Re R 8,994,046.40 5.45
42 002120 HIE AR 8,698,338.78 5.27
43 601398 TRARAT 7,479,229.00 453
44 603871 St /1 7,402,420.20 4.48
45 601615 A BH % R 7,386,003.00 4.47
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46 603160 TETRHL 7,098,698.15 4.30
47 002138 2% H -5 6,741,475.00 4.08
48 02018 Fify P A 6,724,121.55 4.07
49 300750 THERAR 5,943,440.00 3.60
50 000725 WRTTA 5,662,292.00 3.43
51 603501 FIR 5,637,087.00 3.41
52 600340 e AR 5,281,739.00 3.20
53 300578 L PR 4,939,090.00 2.99
54 000001 P ARAT 3,987,502.00 2.42
55 601166 Ml HRAT 3,987,019.10 2.42
56 002156 HE 3,969,099.00 2.40
57 600036 AR ARAT 3,613,393.00 2.19
58 600038 W E A 3,589,636.96 2.17

TE: AT RANEH (BERANBER AT SEHEHT (B2 BRI #9385 ESE AL
SA R BN LL RS H D I, AEIEMRZ S A .

8.4.2 RTFSEH AR RIS T 1§ 2% BRAT 20 44 KRR B 40
G ARt

R
s Ji SR AR JIE 2 AL R AR RS S FEEHE LA
(%)
1 002236 KAy 46,382,139.02 28.10
2 00981 HpEs [ B 41,229,365.24 24.98
3 002202 G WBHE 38,875,548.28 23.55
4 601231 7NN 28,601,237.15 17.33
5 000977 IR S 24,873,718.65 15.07
6 03888 AL ¢S 24,829,724.29 15.04
7 002655 IR 24,814,077.00 15.03
8 300613 & i 24,275,071.00 14.71
9 002415 RN 23,904,761.31 14.48
10 002475 SLARE 23,694,637.04 14.35
11 600845 FEAG 22,396,048.91 13.57
12 603799 R 21,822,411.66 13.22
13 601318 o [ P22 21,556,902.54 13.06
14 600276 1 i[5 24 20,921,037.00 12.67
15 002179 G 20,791,688.86 12.60
16 600584 KRS 19,184,317.83 11.62
17 02382 TR 18,175,425.52 11.01
18 300454 AR 17,805,703.42 10.79
19 600763 BT 17,398,445.07 10.54
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20 002410 JHRIE 17,390,864.77 10.54
21 002371 Bl apag<tel] 16,108,252.20 9.76
22 600900 KATH S 16,030,318.32 9.71
23 300316 P L 16,001,556.80 9.69
24 000915 LKAy 15,967,291.22 9.67
25 300628 T N 2% 15,392,199.16 9.32
26 603986 JK 5 Bl 15,181,419.00 9.20
27 600760 PRy A 14,892,541.00 9.02
28 01347 HEHT e A 13,774,109.83 8.34
29 002241 WK 13,721,076.68 8.31
30 000401 HARIKTE 13,713,476.20 8.31
31 000768 HLEAL 13,210,931.16 8.00
32 600104 IREEH 13,123,027.38 7.95
33 300322 i 1 4 12,535,546.00 7.59
34 603019 RS 12,447,850.42 7.54
35 600570 H A BT 11,454,383.70 6.94
36 600048 LRF b= 11,449,606.51 6.94
37 601138 Tolk & Bk 11,007,833.00 6.67
38 000560 ETEERX 10,285,895.28 6.23
39 600511 ] 2 4y 9,599,946.00 5.82
40 603501 TR WA 9,324,666.00 5.65
41 002120 RIS Iy 9,208,097.00 5.58
42 300327 W LT 8,647,834.84 5.24
43 000725 WRTT A 7,037,680.00 4.26
44 601615 A BH 2 R 6,463,128.10 3.92
45 603871 5 R 6,448,064.56 3.91
46 002138 2% H -5 6,186,148.00 3.75
47 300750 THERAR 5,454,160.11 3.30
48 603160 JLTARS 5,417,791.00 3.28
49 603859 RERHI A7 5,321,738.00 3.22
50 300578 L /PR 4,807,802.00 2.91
51 000001 P2 RAT 3,949,297.00 2.39
52 002156 T E 3,852,395.00 2.33

T AT TNGHT (B SRANBERRAT)  <SEH G (B HBERION") 3% ESE AL
EA AR IR AR R B, A REMRA S .

8.4.3 LNBRHI A B8 K 3 R IR BT

Hpr: NIt
SEANBEEERI A (RAS) S 948,000,665.45
SEHBEEERON (RRS) B 873,007,820.15
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TE: AT TNEH (BETNBERRAT) |« “SEHEHT (s BRI % LSE L

SA (RN IR LSS H D I, AEIEMRZ S A .

8.5 HIREFFMM I RN MEEFRRAS

SRURAL: NIRRT

R
5 5T i Al

{EELB(%)
1 [ K i 75 900,540.00 0.55
2 | ST
3 BRI 2,186,609.20 1.32

Horbre BORMES bR 2,186,609.20 1.32

4 lADess
5 | i fE AR S
6 A S 4
7| AR (ATAgHfD
8 [F A7 5
9 oAt
10 | &it 3,087,149.20 1.87

8.6 FIAR A FuHME b 2 B 5+E b K/ NP BB T4 B B 38 A

SRR NIRRT

b e B B
5 iz Tz 4K HE(K) A ICHE
fE ELABI(95)
108602 [EF 1704 21,740 2,186,609.20 1.32
2 019611 19 [ fi 01 9,000 900,540.00 0.55

8.7 IR A FMME b EE B 5E LA R/ MR B BT B SCRAE S B3R
AFE G AR IR ARFFA 57 SRR -

8.8 MEMARE A RYHE SEEFFE AR DRI LA &R EHA

ARIEG AR A RFFA & mH .
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8.9 SPARIE A FRMME o Fe & B 15+E H B R /NHR P B BT A8 BUES 3 94

AFE AR ARARFFABOER -

8.10 MEWIARARESHR KIBIE R ZL5 oL i 3
8.10.1 #R&EMIRALE ST MBI A S AR I 4

ARSI AR T AR R FFAT AR 1 5

8.10.2 AESEREBRIIPHEHIBHBUOR
T

8.11 MAEHIRAZEHH I E G 1232 5 1B HL ik B
8.11.1 AHAE FRIAHEBHRBUR

YA R GG, RS ARIT THE G
8.11.2 & HIRA G i EH G SR S A4 28 B 40
AT AR IR AT E G0

8.12 BRAAMEMIE

8.12.1 AREMIA, AHEH BT+ RAUETF R RAT B B

w4 H AT —ENRZBIATHEDT. AT

8.12.2 AL G AT AR T A R R, AP Tl e & FHE

8.12.3 HAAR FHAth K- T0 7 = e B

EHIISLRAER, WA R

ISR AN B

Bhr: NRMIT

5 B T

1 A ORIE 511,420.48

2 ISR Z7 I Sk 6,097,494.87

3 JSZUAC ]

4 IV eil)s) 85,038.66

5 JS2 I H K 281,268.85

6 Hofth SR

7 53l

8 oAt
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9 &1

6,975,222.86

8.12.4 FARFFA AT B i T B e 535 A
AT AR AR T AT AL T F I ) AT #4555 -

8.12.5 MR AT+ 44 B AP E T I 32 FR R L A 15

SHERAL: NIRRT

WIEZ RN | HERET™
7 % AR Ji% 52 44 LI 57 PR 45 1 B
eME 1 EL B (%)
1 603799 Ly g4 8,159,244.60 4.94 | RIS
8 HEBFTREANEER
9.1 HIRESMIFE AP BEFENGEH
i Ay
FE NEW
F YA iRk e N4 =
FENPHO)
el b S A b i
FrE 4 4
e g1 Et 3]
6,056 21,781.18 0.00 0.00% |  131,906,813.20 | 100.00%
9.2 IREESEHANMEN RFEERERB R
i H Fra masas () b 5L 4 A A L 151
HEEENITAE M RHFE
56,590.23 0.04%
PN o

9.3 HIARESEH AN BRFFA SR AE ST B X M EIE
A F R PE BN BT 5T AR 12 A e AU I EER X )Y 0,

AIE g I 2 PR AN e AU B ECRE X E) N 0,
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80 FBAEEHFZS)

BT A
FHEEFAERH 2019 5 3 H 12 H)HE & M4 A 739,531,003.68
Fe G A R AR 2 H R A 4 2 A A AR J 4 5 FR I 43 0 66,078,241.34
Vok: FEA AR AR H S B R I 4 B e [ 47 673,702,431.82
FEL A TR AR H 23S TR S 97 2 2B s i A
AR A B HA AR 5 4 17 0 A 131,906,813.20

811 EREMH4E

11.1 S HiRFA ARSI

1 I o S AR A N R il
12 EEEEA, EESHEEANENESITERITHERAERS)
1. ARG AR SE AR RN FLR AT
o
2. AiREHINAREGEE NP LTI RSEE N TERNERIGUT:
FOE AP E 2 BARAT 2019 47 6 H 4 HURAT A, ISR B @ BRAT IR A7 PR A ] 9 7
FEE 5 B A
N3V RELSEHAN, EE&EUF=. BEFREWEIFL
A I T ATEGE . BB E WS RIVRA . RS WA RS BT SOAR T G 1)
IS/
11.4 FEHHRIRFIHER
A4 1 P9 TS A S 1 5L
11.5 RFEEHAT T TS Fr i
AR S A A T R SIS O i < v T S TR S5
T HE LN ST 2 AR 2 VT2 55 P R 9L AR T 58,000.00 Tt
HATH S TEILA CAR B T IR S SR IR . ARSI HEZRS .
11.6 FHEA, FTEARARAEEARZBERLTEHER
2019 ¢ 1 4 31 H, LigRRyE 2018 4F 11 kA wl sk afiol, e A 7 (OF
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X2 B A IR A PR B ST A USRS R g ) GIERETR[2019111 530, Aw] s FEEA, LAp
B SE R TR SCESR, HE— BRI A F] R R AR R ), 2019 4F 2 3 20 H, LR
A B TAEBAT SIS, WA A BB R R AT

PR EIRIEBLSL, AN FEE NS R T GO A AL A L
11.7 ZEHFRES A R 5 BT R
11.7.1 E &M FESR A T3 5 BT AT BB R &S AT BN

SRS NRTo
AL 5 NS A7 v A 4
L5
i 2 A 4 A
77 1 A4 R LT H/E
JRAZ 4 SR 4 S HREN
B

A LA B
AR [ B 1 - - - -
RAGIES 1 - - - - |-
e 1 - - - - -
PV 1 - - - - -
EIIES 1 - - - -
o 3 IE 2 1 - - - - |-
JIBRUESR 1 - - - - -
PUFe UESR 1 - - - - -
W& AESR 1 - - - - |-
IR E S 1 - - - -] -
RS 3 - - - -] -
I MESR 2 - - - - |-
HWHIES 1 - - - - |-
E{FiEs 1 - - - - |-
B R IE SR 1 - - - -1 -
FARIIES: 3 - - - 2
T 2R 3 365,134,552.97 |  20.22% 328,316.16 | 20.39% | -

HRUES 2 352,467,885.51 19.52% 312,574.15 | 19.41%

ExpR a7 1 210,723,691.81 | 11.67% 196,249.06 | 12.19%

J7 RS 3 144,228,218.99 7.99% 118,212.76 7.34%

H S UES: 1 141,750,716.45 7.85% 132,012.82 8.20%

KATES 2 126,431,981.64 7.00% 110,782.64 6.88%

Hh g 3] 1 121,395,806.08 6.72% 113,057.63 7.02%

I RAESF 1 96,952,612.58 5.37% 90,291.67 5.61%

E 227 kg5 1 71,985,295.85 3.99% 57,936.50 3.60%

RNAESF 2 45,700,807.44 2.53% 35,252.66 2.19%

I ZRIES 1 41,244,824.70 2.28% 33,843.98 2.10%

WS AR 1 37,632,725.64 2.08% 35,047.08 2.18%
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b 1 24,302,445.27 1.35% 22,632.88 1.41% | -
HEEIE S 1 10,056,359.51 0.56% 9,365.25 0.58% | -
RS 1 9,773,834.11 0.54% 9,102.64 0.57% | -
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