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AL i 22 S E VI AESE NS i BE GG | BIRASEES
|
160302 16 34 02 | 2021-01-04 100.04 | 500,000.00 | 50,018,581.60
200201 20 [E7F 01 | 2021-01-04 100.00 | 200,000.00 | 19,999,845.27
it 700,000.00 | 70,018,426.87
7.4.12.3.2 X G iR IR 1E R
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BEAMRG IR, AFEAREFA NEL S i iisr LRI 5 P AR NI 505 .

7413 &P T AR K ER

7.4.13.1 RSB EBOR A LRLEN

RIEG RTINS ES, BT mEmshtE. R3S SR, F T R AT
MR TSN ES ., REMNES MRFENES., AERSRTETRITH LA, A
W4, WIRRAE 1 LA (3 145 RUARATAERR. il o AT 4 . Rk AE 5,
TR IABRTE 397 K LA (7 397 KD Bt F5 AE& R lh i 55 Al ot T H . 887~ S RHIE S
DA EE 22 o BN RARAT AT (0 A B REFIREN M B i TR . ARIE41E
3 20785 Vi 0 TR I P -5 3 A2 4 i T R DR PR SRS = LA 5845 FH XU Bl P AU K T 3
R o ARG EE NI T B AIRR PP SR AR B o BT i e XU, 5 182 3 224 R B 451
S NIREEHIARE, I8 AR RS S B R GRS IR RIS IR

AN G (1 4 N AT KRG B 1 2 2 b AR R KU, A AR AR R
I TS i 2 ) H A A )P 4 DA S B0 PR TS s A DG TRC P XU WA ot L o AR i 45 7
N SRR A TR A2 ) (1 B A, o XU B R N 25+, 5 XU il 5 4 0 45 M3 4
EEFSTWVEASWEEET, @77 HBEEK., aERRERER S BEEX
s R EER . AR DGR AR TR 5538 1 TR RISz AR XU B AR A 2R

B

7.4.13.2 fg FH R

& FI AR R fa 3t A B B P R 5 5 PR BT A50E, B0 3G i Bk s
ZRATNHDUEZ) . R4S BRSSO, 38 G 5 15 A s A2 AL R XU -

A FHESE Gy B2 5 3 F R BHRARDUEAT 17873 PP o ARk SRR AR AT 773K
FFTAEA R SRR EATEIERAT, BRI 5 AR T A7 SS BAE XU AN R . AR HE A
A TBOE SAAE KRG, 320068 58 5 06 F-REAT 15 R VP A LA AR S (045 YU o ANk A2 A2 5 i
BEAT 22 5 155 v ENIE SR B0 25 5 PR DR 2 7] 56 BRAIE SR SN IHE 5, i 29 X
W 2B AT BEPEAR /DN s R AEARAT 11 R T 3 AN 508 B AR 4 31N B 2 15 FH B SR b v
1A oy 3o FEAT A By, DASZ AR L R A5 FH XU o

AT G R < BN L 15 T XU R, NIRRT RS VR RAE A-1 4 LA
N EIE VPR AAA ZLEL R IIf1T5, EIEXS BT i R0 5 F S5 2 0P Al R IE SR
AT NI RS, HLa 7 B B8 LA 505 FH XU o
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[E] e F AR A P 55 6% T T 37 2 < 2020 SRR AR

T 2020 £ 12 A 31 H, AEEFFAMIEREG, RATZESEABERNE G 6 LA 5

i L PR EHE I LGB A 72.62% (2019 4F 12 H 31 H: 72.33%).
7.4.13.2.1 #5835 APEE A S KR8t

MA: NRMIG
o AHHR EER
6 115 PR
20204F12 H31H 2019412 A 31H

A-1
A-1 LT
RV 149,857,479.39 209,995,131.54
&1t 149,857,479.39 209,995,131.54

e LBERIPHEE 5 = PR A T2

2RV OHE G AR —E VAN I E . BORME &R, ST 290 A4
JHRL T 77

3.t 5T LN B 7R o
7.4.13.2.2 IS FPR IR RIR P SHFHESF R HE

ARFE G T A AR K AR BRI AR R 42 50 M5 - VPR A R IR B8 77 SCRFIE SR
7.4.13.2.3 IS HRE A B FDLAF BB 3

. AR
RS R 20201/1&}3%{31 B 2015515?21 H
A-1
A-1 LR
RV 1,367,812,939.12 2,127,496,330.51
&t 1,367,812,939.12 2,127,496,330.51
VR LIRNEAF SRVFREL E 5 =7 VE AL 5 T4
2. [ A7 AR BT LN 1R
7.4.13.2.4 #HKEHPEEII RS HRE
p: ARG
KIALE PP I LA
20204F12 H31H 20194F12 H31H
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AAA )
AAA LLR -

R 90,171,184.03 50,045,617.34
At 90,171,184.03 50,045,617.34

VE: LBERIPHEE 5 =T VPR M LR I R I 2
2R VPRS2 AR AR K T — I E it . BORTES RGN RAT 545
ML LIF MBI
7.4.13.25 K HE AR IR KB = CFRHEF R
RFEE T AR AR Je B BRI AR R 1K E PP RB IR BB 7 SRR

7.4.13.2.6 KIS FHPER S B E AR R B
AT G T ARG WA S F AR YR A 1K IAE AR SR i DI A7 5

7.4.13.3 JRBh R

TRB M KRS Fia 5 5 3N R i DA BN A B I A TR 56 4 5 7 DA S Ao 43 0 o B
R RS o AR 4 (R B 1 XU — 75 T >R 1 T 4 0 AU A N R B [ml LR (1 B 4
ARG H G R I R B PR, 53— D5 TSR B TR SR i Ak 1R 58 5 T S AN T R
T SR 11473 00 R St 8 R 43¢ % 4 T I 7E T 3 HE BRI % 3 e 18 0 T DA B AR A A AR
o
7.4.13.3.1 REFNEAESH G KRR R T

ARG I 4 B NAEIE G 1B VT R A b (AT SR ERIE SR I BT I S Ia R 1
INEY (BRI S B EINE) R CATFEEATF IR 5 #5035 S sl e KUK
BRLRE ) A IR B R 2 ST A A i U G I Al 1 XU B R A AR A AR, o
THVP A S 2 P2 BB M, et e o) s S s P R A B Mt S A TR 2 B 7 (it 20
PR REAT R HL . ARSI RS I K R S A& B Fr 8 b B FR bR 0 [
B H 552 50 FRIERE . 2R =t E]. &A%~ 7 AN TAEH
ARG AR BANME G B A NS T R DL TR Uy e s v A, 9
TR0 H X6F AR 35 4 (1 H AL [ 155 0 R AT M A, ARFF S G L A i ISk~ H 5 2
FHUCHCS, B ERAC I 4 58 7 1) AR DL RE /) 5 $ 08 25 I8 e R SR IO UL IS 5 P o AN R 1) ik 4
PENTERE G & P 7 AR R 2% 3K, 20 E FE AR AH 0 T IRE[m] FR g R b B 77 2, il
R 780 P 0 S IR 2ty SR PRI B P RS, A S IR B i 4 R A

ARG TR U IR MR AR IR B . B R st gz At g TH,
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BIFEUETF AL & P BARAT 8] ML T 3758 5y, DRI, BRAE 7.4.12 Hh A7 IR 0 2 < 58 7 U
B SRS, EIREs S AR L o AR KL 5] 38 I 52 H [m] 0 <k B 7 SRR N R B8 < B
XHRENIERT K . BRIE 7.4.12.3 FRAIZR IS H [0 g R 537 ORBURE 1 H BT A
THESE, ARG T 5 EUER H s A e A G & Q28 FAR 2 H Y08 —F LA
H A TS, ml 8 a1 g A A (e e [ e 2 H BATHE, DI i A AR R
PP & L2 Bl E.

7.4.13.4 TR R
T4 JRUSE & 415 22 < I e < it 5L ) 2 e (B BROR R B g YA B IR P A 11 37 9% 25 4 A%

DR 2R AR Bl A AR BB I RS, B R A XU A XU AT A AR s XU

7.4.13.4.1 F]F X\
) 2 X 2 i b T EL 1R 28 FO 8 B 4 90 & TR 113 3 ) 23R A8 B i A 8 3 14 UG

M) Z SR < R R B THT s by T T 3R 2 BT T S B0 SO B T B AR, HeH S )
RS 4 it L v s R IS 3 ) 45 AR 117 37 81 3 B3 R A B X AROR B it R T
RS

AN J 48 R NFAAT SR PR 5 B S s LR A 0 X, i S i B s TR B 7 B A )
IRAME B, 456 H TR E RGUE B AR, 8 e A ZE . w3 aSA
ZE TR R 225500 M, TH S SRR RE IE A FIZEAW]. A A HINA
VR B AR, ERER A BEI BE AL A A AN D PR S A R XU e AR, EHIALS
PRI S o S U057 T 3R 3 R B, IR [ e A HRAUE TR B EL LB A T o
WA TR, IR SR O BC B ] .l oA i BN SRR B e, 1%
HETF B AL A AN, B XU .

ASHE B FFAT KB 3 < R B ANk S AR T A2, R AR I B RN e 2 B B
Pl e E R L2 B AR AN . AR a8 A HEE
SE 3% A ke < T ) T 3 ARG B AT A8, 5 UK AR ke < 1T ) ) S0 A sk 11 B AT
7, Il R BT A A B IS 7 RN RN A KU AT B . A A B R B R
PP EBONRAT AR BRI LR IR Rl B4 . MRS 7 AR G A9 A 3 X
S o R Bl N AR B B AT A SR EL, SIS 20 RE BRI R E O B
BB H AR T LR 3E.
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AHHK
1IMHAUW 1-34A 3MNH-LE 1-5 4 | 54ELLE At g it
2020 4F 12 H 31 H
EHSH R T 2 S 2020 A i
%
o 56,441,417.7
HATIEK o 160,000,000.00 | 230,000,000.00 - - - 446,441,417.78
= N - - - - - - -
FHRIES - - - - - - -
] 79,999,628.0
Lk s 0 865,726,011.30 | 662,115,963.24 - - - | 1,607,841,602.54
A R e - - - - - - -
SENIR B 4 ik 0 7 - - - - - . .
IS 2537 S K - - - - - - -
ISR S, - - - - - | 6,086,656.35 6,086,656.35
ISR - - - - - - -
A FR A K - - - - - | 1,133,883.43 1,133,883.43
I IE PR e - - - - - - -
HAt gt = - - - - - - -
136,441,045. | 1,025,726,011.30
B Rt 892,115,963.24 - - 7,220,539.78 | 2,061,503,560.10
78
5
A - - - - - ; .
X 5 M g R A £ - - - - - - -
ATAE SR o £ - - - - - - -
SEH R4 A% re | 66,499,766.7
" - - - - - 66,499,766.75
K 5
N ASHIE 2537 S K - - - - - - -
VA 2 ] 3 - - - - - - -
MATE HE TR - - - - - 571,055.94 571,055.94
MATEE B - - - - - 173,047.24 173,047.24
INEASH 5 IR 4% 2 - - - - - 432,618.16 432,618.16
N2 5 B - - - - - 44,693.64 44,693.64
NAZTR TR - - - - - 4,864.49 4,864.49
AT F - - - - - 3,028.04 3,028.04
N AsHFIE - - - - - - -
T AL P15 971 5 - - - - - - -
HoAth 47157 - - - - - 222,000.00 222,000.00
66,499,766.7
it - - - - 1,451,307.51 67,951,074.26
5
69,941,279.0
) AP R 11 1,025,726,011.30 | 892,115,963.24 - - - -
3
AEER
1IAMHUW 1-34A 3MNH-LH 1-5 4 | 54ELLE AiE &t
2019412 H 31 H
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7=

AT

6,137,602.20

540,000,000.00

400,000,000.00

946,137,602.20

R SR

7 ARIE S

A oy PR B

289,904,819.
77

1,801,400,041.17

296,232,218.45

2,387,537,079.39

[t Vi

o
o
T

A

o

TN < 7

i

=l
o

111,379,087.
06

111,379,087.06

JSESCIE Z5 7 K

USRI,

12,145,104.50

12,145,104.50

JEYSCIBEA

JSZUAT E K

220,743.57

220,743.57

I HE PSR B

HoApth Bt

=y
N
e
=

407,421,500.

03

2,341,400,041.17

696,232,218.45

0.00

0.00

12,365,848.07

3,457,419,616.72

ER RN

A8 5 M4 R A7 5

[ st ik i

S (e U < i 2

Eog
A

444,918,680.
44

444,918,680.44

JSEATIESF I 5K

S A Tz [m ]

JS2A A FE N F P

870,289.61

870,289.61

NATFEE %7

263,724.13

263,724.13

AT B IR 55 2

659,310.31

659,310.31

PAFAZ 5 3

43,245.93

43,245.93

IS AZ R

13,904.41

13,904.41

JSZA A I

45,729.38

45,729.38

JSZAS

I FTARA7 A5

oAttt

232,000.00

232,000.00

i

B it

A

444,918,680.

44

0.00

0.00

0.00

0.00

2,128,203.77

447,046,884.21

M FR AU EE Bk 1

-37,497,171.

41

2,341,400,041.17

696,232,218.45

0.00

0.00
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7.4.13.4.1.2 R Z XS I BURMESH
AR IR K R, E T EMPHIAE BT T, HHEMTT IR R
A%, TR EFE N 25 MR, AR IR G B R 1 E TG E RS .

7.4.13.4.2 ANC A
AN RS A2 18 4 it T 5L 02 So i B AR R B 4 I 8 R AN IE R AR S i R A2 % B 1)
RS o ASFE G FTA B2 I A LR v, BRI e 38 R AR XU -

7.4.13.4.3 F ARG R

FCAAR s XU 2 i 2 < T 5 4 Al T LD 2 oA B S I 0 2 DR B T 3 ) 2
HMIEICZR LAAMRI T 3304 IR 32 A8 Bl T R AR I B i R o AR 4 R BB IR 22 5 i I
T EARAT (8] [V T 3458 25 W27, BT TR P JH At A s RGBSRV T BANIE S5 AT AR &
ZE NG LSRR I 2, 0] BE SRR TS5 T S A B B (R 5

AT A T AN MNE R R AR, R B sk, 8
R A G R BURI 0T, S5 & UES T Ig AT 1500, M 8 P e B A R )
PE ; JBIEX BANUESR 1 58 V0 W B 8 B A0 MT, PRI 4 [F) &0 7 Vi B PO 48 8 o
AT T . AHE G NS E PN E WSS 2SO B AR A, M5 g . 5577 i
B BREHSHTEIE, R BEH ST I, SRS RO AT R R A AR
A% XU o

BEAh, AT 1 FE G PN AR H N ARG PR IE SR i St i 4%, E Wi £
Pl E A EXN LT N R, B4 VaR (Value at Risk) FEARZERINNA S £ I
FOTEAEAN G IR, B P St PRUSG E A 7 R B A s

7.4.13.4.3.1 FH AR XU i 0
SN, NRTIT
AHHR AEREER
2020 &£ 12 A 31 H 2019 “F 12 A 31 H
o b 34
I H
YRR AORREL
Ny I AIXIE] N R E
{8 1 {8 Ee
(%) (%)
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GG e — I

P - _ _ _
LGP k4 - - - -
P

T 5 M A A Bt — it 1,607,841,602.54 80.65 | 2,387,537,079.3 79.31
Bt 9

T A 4 R 55 7 — BUIE % - - - -
%

HoAth - - - -
A 1,607,841,602.54 80.65 2,387,537,079.2 79.31

7.4.14 7 B T B 73t S THRER T B U0 b R
1. A
AR AR H, A T0 T U 1R 0
2. HAh g
R HAGTR H, A4S T 72U 1 HoAh S 2 T
3. W SARF A
AW 55 O F 2021 4 3 H 29 HAAIE &I &8 T AHLUE.

REHEHRE
8.1 HIREEHRHEHEMN
SHURAL: NRTIT
SF 9S8/ adii
Jr'5 =] il
sl (%)

1 Eeli &ty 1,607,841,602.54 77.99
Hrr: iz 1,607,841,602.54 77.99

B SRR SR - -

2 SENIR S Gl 7 7= - -
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Horbre W [ 1 SN R
b
3 HAT AN S 2 < 446,441,417.78 21.66
4 FoAth & 3 55 7~ 7,220,539.78 0.35
5 a1t 2,061,503,560.10 100.00
8.2 15t 75 [ R B 5 10t
b7 T H ob 4 B PR HE L) (%)
. 55 A P 2 ] DA 5% R 0 7.93
Forpre S 2 e ik
i TR o o B4 R P
kel (%)
iy AR A5 55 ] ) i 5 R 40 66,499,766.75 3.34
i b ST = IR] e ik B

TE: i 0 A B IR R B8 A o A e B VHE 1 LR A Dt o 300 oA Bk D L B R
4B B AHE LA 1 TR T A

5 5 I [51 J 1) B% < R A I i <6 3 7™ 19 R 2096 ) i B
AN T H A 5 A [ U ) B < AR AR R e 2 < B 1 EL Y 20%

8.3 &R H A FHFIKHR
8.3.1 B EAHE PRI RBIRELRE M

i H RE
e IR BB AL AV R R R 100
07 S A B80T AL 2 R R S R A e B 110
0 P B2 AP 3 9 A BT PR e I A 46

T AREESHEEESFLE, ARESREASH YRS MRESENE S H AR5
T 120 K. ARG A HRTEHEFH3 R AR ICHE T 120 KETE .

8.3.2 HR B H A AT 395 R HIFR 7w LL o

ERR LAt | &R G e e
PS5 | PIEREH] (%)

FPs P23 AR SYIRR
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30 KPAWY

6.84

3.34

Hrp, F R EL 397
KBRS R A5

30 kK (&) —60 K

12.52

Hrp. F R EL 397
KBRS R A5

60 Kk (&) —90 K

38.93

Hor: FRAFSEE 397
R SR A5

90 kX () —120 X

4.52

Hrp, F 7S EL 397
KBRS R A5

120 K (&) —397 K (&)

40.23

Hrp, F A7 EE 397
KB SR A5

&it

103.05

3.34

8.4 MEAN B R A FHRKRAFEEIL 240 RIFHL B
ARSI AR A AFAE B AL G T T A7 ST 240 RITEDL.

8.5 HIRIZMIIF MM DRI FFREAE
G NRTTT

o 3 4 R P 1A E L
ha=? 57 A PR A
(*0)

1 [ F i %7 - ]
2 JAT AR - -
3 R IF 160,098,534.71 8.03
Forre BRI Rt 160,098,534.71 8.03

4 fllfii 77 - -
5 il A Rl 5% 75 79,930,128.71 4.01
6 H A SR - -
7 [F] b A7 5 1,367,812,939.12 68.61
8 FHoAth - -
9 = 1,607,841,602.54 80.65
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10

IR S hiezs

TR A7 LR 397 RITF

8.6 JPARAEMER A 15 2 3 7= HE LU K/ EERZ AT T B s R A
GRERAL: NRHIT

. X " e S o0 e
2o fE 1 5 /K & 2 4 -
1 | 112003022 20 ?ggf” 1,000,000.00 99,479,617.24 4.99
2 | 112074705 20 g;ifi&” 1,000,000.00 99,445,025.00 4.99
3 | 112073859 20 ffff;&” 1,000,000.00 08,666,662.18 4.95
= 4T
4 | 112018460 20 JD%:E” 1,000,000.00 098,639,205.45 4.95
5 160302 16 i H 02 500,000.00 50,018,581.60 2.51
6 200201 20 [EJF 01 500,000.00 49,999,613.18 2.51
20 iz A FHL 5%
7 | 012002067 SCPOo7 500,000.00 49,930,113.89 2.50
8 | 112073776 20 ggfﬁf” 500,000.00 49,735,081.49 2.49
20 VL7 FE A
9 | 112073877 ooV ET CD21L 500,000.00 49,734,647.62 2.49
I 4=
10 | 112019425 20 gjﬁf” 500,000.00 49,730,815.70 2.49
8.7 TF M 5“MERAE " HENEE B ENRE
i H it 517
A5 A N I 25 B ) 48 HE AE 0.25(7)-0.5% 7] A IR #L 0
5 1 P O 25 R 1) B e 0.1807%
5 1 P e 25 R 1) B A -0.0482%
W5 FH RN AE Z) H At 55 B8 ) 28 0618 ) 1] BRF 34 0.0604%

5 3 P A7 0 S R X (ELA 2 0.25% 1% B it B
A S AR T A AN 7 0l 125 5 Y 48 ) (B 3 0.25% I 1 0L
5 3 P I 5 B Y X (ELIA B 0.5%0 1% 18 i B
AN S AR T U A AN I Al 125 58 Y 48 0 B3 20,59 A 1% L

8.8 JIRHE A FMME b5 2 B 71 LU R/ N HES BT B SCRRIES B B A A
ARSI AT IR AR AT B SCFFIESF -
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8.9 BRHESIRE M
8.9.1 E& i+ AUt
AF N H T HERESW I TR, FREEMGFTHERFENRT 1.00

RIS ER PR A, B RUAEN AR, #5211 R 3 8l e R 2%
H 2 RSN A AN ST, 7E LT A A PR P 42 R S B R R g H BRI A
8.9.2 ZESKHEMET+LiESHF, FH“20 EFF 01(& 4 i{H 50,005,000.00 76,
ERF=HE 2.51%, BEFERITREREEERRS (UTFHKRPERRES?) 8
RETI T (2020) 67 5, EFFRBTHRATHRA T FE M BN KRS 5 H
ROBTE . WEBELSEEAZM, WSRHHEFERARSENMEERL . BRRM
RIFLHfE R R EREENTH, HHERRRESTKET 4880 Ait; FFE“20 K
AV ERAT CDO22(&E ) T {E 99,470,000.00 JT, IS B ™HHE 4.98% RIEH HRAR KL
W RF (2020) 11 5, FERVRITRHBFERASDEAFHE—BE EIMNEE
HBRARAL BRI EEAHEREER. SREESHIAHEERIEESZREE R R
RPNERAE P G —REEHEWBEENTH, BHHERRESTIFKET 200 fHt; H
HARMRIESRRETRE (2020) 12 5, FERVBRTRGH RAE R EEREL
# (EAST) RGHIEREABIEFEAEEM = REERR. BEXHFEBRRTE
SBEEHMT A, $P BREESTEET 230 F5It; FESEFE S8 5 T vz (2020)
36 5, HERWVRITROARAFFARRARBEHRR. HELERARET=RA
&\ HELEARFERERERNIMEFBEENTH, P ERRESBBOEER
8 55.3 /576, 13k 5260.3 Fijt, A 5315.6 fijt. EEEFEEANNAN, ERAF
T ERAR T LR AFMRATEE, RN R SRR EFLE RN R
B, BN ERAREEENRTAELFERLW, AR ERAFREARE.
AEESX FIRIES IR B AT T RS E A E KRB RRERT
B ERIERSN, SESBEIRT+BIER I RAT AR RE RIS L RAEER,
R E R H A —FEARZBAFFEST. 4T,
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1| fFHRIESE

2 | ROCGEFHE R

3 | MRS 6,086,656.35
4 | R AR 1,133,883.43

5 | MR
6 | A

7 HAh
8 &1t 7,220,539.78
8.9.4 HAh TR B W E B H RS

S L' TN 0 Y P P 0 P B ey 1l 1 X b

9 EEHBRENER

9.1 HREESHBRHANBEFEANGH

Graispfr: 4

‘ B N&5H
| B — —
N A AP IR AESaie NS
1 AR ) o 341y
B N N A N A
5 FARH | R |
w5 A A5
] $5 Fit A 4 23,031,466.0 48,184,725.8
90,569 786.32 32.34% 67.66%
EhrmA 0 1
[E] 5 i A 44 | 13,326,253.3 1,909,010,04
511,699 3,756.77 0.69% 99.31%
EhB 4 0.69
&t 36,357,719.3 1,957,194,76
602,268 3,310.08 1.82% 98.18%
4 6.50
9.2 iR M HESI L2 BTFEANEMR
5 B N5 FrA M a () r A3 0 EE A5
1 He R 16,849,319.66 0.85%
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2 HRAT RN 13,326,253.34 0.67%
3 N 6,811,441.62 0.34%
4 IN 4,484,069.68 0.22%
5 N 4,003,664.74 0.20%
6 IN 3,859,115.85 0.19%
7 IN 3,531,769.23 0.18%
8 IN 3,298,131.65 0.17%
9 IN 3,245,774.69 0.16%
10 IN 3,003,160.75 0.15%
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