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147,092,855.03 47,149,801.20 194,242,656.23

TR BHE A 5510 R B AL AR 7)o
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6.4.7.9 szt
Sif. NRMt
AHA
i H 202041 H 1 H% 202046 H 30 H
FEME O T TR 440
EER 120,901,667.61 120,901,667.61
R H 31,463,002.17 31,463,002.17
AHANEE] (PLe 53D -54,095,512.42 -54,095,512.42
AR 98,269,157.36 98,269,157.36
VE: BSR4 0
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20201 A 1 H& 20204 6 A 30 H
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i 5% _
B SRR R -
— e -
HAth -
2ATET A -
— BUE -
3. HAh -
P N A R R A A SO E AR B AR
THA Y8 B -
&1t 24,931,420.73
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o
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i 5 20204E1 F1H £20204E6 H | 20194E1H 1H %20194E6
30H H30H
MR A L NS AT IR % 261,705.93 242,249.46

T SO SE R A B BURAT T 4 a0— H 2R & 5079 E 0.25% 4 9 R4, 2 H
it ERHAAK, %A Kt AH08:

HILE T =ar—H&EESE =3 H X 0.25%/ H{ERKE.

6.4.10.2.3 B4ERE %
Tco

6.4.10.3 53RBKT7 HEATHRAT 18] ML T35 FOB35 (2 1) 32 53

3 25 T3k 48 1T



R IR AR 7 SRR R UE R P B < 2020 SE IR A

T
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WA N AT B ZORIE ] A5 A 3G 0, 55— Tk B T 588 A i AL R 52 55 T 3 AN T R i s
SR ) AR T VR A 50 PR 458 8 A o T JCVR AE 1 3 LR 2 sl e A 1o DA BRI AR AR

BT St A [m] 55 < RO URE AN XRG4S ke < ) 2 < A TN A8 I R A e < ) R I RS [ 155 V0 i A7 7 2
WA IF IR TR, RIFFR SR A S TR I G~ 5L AR 5 105 a8 BNAE
e Rl et 7 AR e 2k, e AR AR AR O 8 0] RS AR A BE T 3, A DR N A
R AT BNIE R, A RO B G A A 78

BEXS BT A AR LB B XU, A s < P 6k <o B NS i 57 0 XU A B 1] e I s 1k e
BIESR, SRANVESRAR AT FELL R I AN 3T, BRSO P EE TR bR . AL 7E LN (5] N AR T RE
JIWIEREHR R LA AR AR J 22 B B it ol 481 DA B I 38 52 R PRI H50 08 i b L A 55 0 AR R 42
T K AT KAT R T EABE L IS T B 10%, HARSSBARRGRESE I NEH
GHAEE S IR — KA F AT RS AT IZIETF T 10%. AT ST RI IESF AEIE SR AE
Gy Eni, HRIRAIEARAT I FNL T35 5, BRIEBRIE: 6.4.12 31 i 40 3 <6 55 7= I 8 2 I 52
BRAIARE F AL MR Ah, AR SR = e LA BN HEOE I AR . thAh, ABE @ 2 ]
W<z R 55 7= 7 A N T B < SRR B I R oK, L B IR — AN FE SRR R R B 1 A e L.
6.4.13.3.1 SREBE= SR 55 10 BIHERR -7
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=

6.4.13.3.2 G HN A FESAEE = KT HERK S
KRB IR PN R G M R rh A 4 B (A TP SE R UE S B IR S aa MR A B M) I (2
TFSAETF IS4 0 3 G v R B2 (1 2017 4F 10 A 1 H AR A T) S I B R A5t
G VIR E KR AT 45 B, 3@ S RS A R D A G (M A R R P B R AR TR
0 5 RS A % ot b B 051 LB 2 4 1 N ) P AR BILRE 7 (0 25 A F R S T B M b AT 45 8 ) M 0 A
53 HT -

SR TR AT RAT ISR THE AL I G 5™ E K 10%, HANEE 5 AL 6 0
S B AR IR SRR — A AT HIESR AR IZIE SR 10%. Ak g5 A &
A &3t
ih]

A o BN B oAl B EE e JE R A — X Bl A m AT T il S A 1% L A W]
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IR A G A ZIZLBIR), AR SHARERESEENERNEMRTHEHE K LA
FIRATI PRIER S, A% b 2w ArE R 30%.

AI G PR UEIFEUEZF R S B Bl HR IRl AERAT R FNL 3558 5, B o0 2k B it
F Z BRI GE F HFAL IS S S M 6.4.12. BhAh, AR S mE s S a0 4 il s = 7 2N
R RO A E TR, H BRI R SR TR A R E. AREENHRET
PEBHPESZ R 5L I TR & T AN 2 & B8 1E K 15%.

ARIEGIRSE NG AR FESHE T 7 DT RIE ™ Ba] I EAT d PP
i SIS, B OREE E A0 39 I8 0] B AN 7 A AR H A2 B B8 i) ml 2B HE

IR, Ak G )k & BN & B B8 WA 5 M 2 A 522 50 TR, 1S5S
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XA RV R AZ 5y 5ok 7 S TAE 5 0 B8 A B R AT 230 285 U S50 Tt ™ A B A I SR [ A2 5 P 3
PR FIAE Ty % T AR o Ak, AR T4 (0 BE 8 B1 N 1 308 [ D 52 ) o 4 ot B 1 . AR o 41
oot P 58 SO 5 A SR K5 R I i # h F8) AURSIR B0 55 W (EL AR 50 DURF R B 17 i 32 2 SR (B0 A2
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6.4.13.4 TR K
T3 UG A2 F6 2 4 T For 2 A 2L 1) 2 SR (B BA SR IR 3 2 D i A T 37 % 0 A 1R 2R AR ) 1
KA IR, AR U AN XU A LA AR A% XU o

6.4.13.4.1 FJZR R

M 2 PR 2 i <ge L (R 24 SO B B e B 52 T 37 A R ARl i R AR e sl A AR o R AR SRk
St ISl S s 7 S A TR 5 /A A IR 0 Y e e s B IR e o4 I BN i) iR
AT S 30 1) 45 ARORR A T 37 0] 2R R A7 B X AROR B gL i 4 XU
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ARG TN R A X2 AT
I EFFA R S s Mg oA TS, RIASE G R e wm s L SR A
TRKFEEL _EIOLF TR R A . RS R AR BURTE B EZONIRITAE R 455 % e £t
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6.4.13.4.1.1 R R KD

f: NRMIT
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21,173,526.60
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A A B - - - -
NAS R - - - -
A A1 - - - -
oA A7 £57 - - 91,234.00 91,234.00
Tt -
- 2,538,366.37 2,538,366.37
FI| | 21,173,526.60
trgm| - 215,619,403.76] 236,792,930.36
EER
2019 £ 12 A 1A 1-5 4F 5 4LL AR &1t
31 H
YRS
ay
HUTAEEK 23,095,041.33 - 4 23,095,041.33
o R S 1,878,379.51 - - 1,878,379.51
FHARES 110,723.11 - - 110,723.11
TS AR
XEJJ <l 1 1 182,182.606.74 182,182,606.74
%
NS - - 6,447.59 6,447.59
I AL R T 3R 595.98 - 134,767.49 135,363.47
Bre Rt 25,084,739.93
- 182,323,821.82| 207,408,561.75
1 £33
AT B2 ] 3 - - 681,591.66 681,591.66
MNATEHN
- - 264,865.67, 264,865.67,
Eidul
MNATEE 9 - - 44,144.26 44,144.26
WA AT 5 Bl
)fﬁg%; i i 490,237.03 490,237.03
HoAth A7 457 - - 180,702.31 180,702.31
Uikiigssan -
- 1,661,540.93 1,661,540.93
F % K | 25,084,739.93
(| - 180,662,280.89| 205,747,020.82)
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6.4.13.4.2 ANC R
BN RIS, A2 Fi5 < i L 2 S0 M1 AR SR B B0 12 DR A/ 2R A 3 i A A= e s A XU
HIFTA B Kt AN R T i, BRI TS RN XU -

AH g

6.4.13.4.3 H A& XU
LA XU R 415 22 4 BT 4 < i T FA) O 0 (B BRI < £ DR ok Tl i ) 3R AV 2 BA S
(T S A R 3R AR B T A Bl O R o AR B SR BB TR S22 5 b i sl RAT 18] R 3% 28 5
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TGO BURI 0T, S5 Tipia TG oL, S 5 Bl B L A SRR g s T8I X AMESR
WIENE DT e BT, FEAT e & R L€ H BB A T I8 . ARG &E A E
WSS R OIS I ALA, BRI B ICE . IR A AT B, RESININ T RE R A
TS A LS o

AR HE Gl R BT A B B B AR AR A A% KU o ATk 4R 9% 20 & v RS AR BT U9 D i < e %
77 60%-95%, f5iFF. Bl MR EEL T AN 5%-40%. BhAh, AFEGHFEGE NS HX A
BB PR BEZR R SER 1%, lis ] 2 Mg BT RN SR kT WG &, 45 VaR(Value at
Risk)-J15 A 55 R 12X A 255 <5 1 1 PRV 2 (i XU, B I ] 5 b o JRURS: BB AT R R A 1

6.4.13.4.3.1 FHARM#EXES O
S, NRTT

ENER BAEER
2020 4£ 6 F 30 H 2019 4F 12 H 31 [
B gE| < BT i 2k 4 B
A FME FEEE T A FME LA
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182,182,606.7
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28 S PET — e R - - - -

AT G — BUERL - - : -

Fihte - : : :
182,182,606.7

&t 217,150,721.87 91.70 88.55

4

6.4.13.4.3.2 FAhANHE KU FBUR M 2T

ik BRIPIR 300 F8ZCAAMP) HAth T 37728 2 AR FRANAR
7= A A3 H k4 05 P 1 E
EmeE (ah: NRMA
AH I RS A% 5 [ AR B A AERER
I 2020 4£ 6 A 30 H 2019 4£ 12 H 31 [

1. b 2% bl s 25 ofE (B 9
7.4.1) L FF 5%

N 1,093

Wy 1,110

2. b & Bl A i 1 (P
7.4.1) T F% 5%

/%) 1,093

/% 1,110

6.4.14 BT BRI &THREE FE U M HAh 31
BB 0 AR S0 75 B0 B 1 HoAth B 0

7.1 HREESFET=HEHER

7 BRERAGHRE

SHRA: AR

5 i H Kk AL BT (%)

1 &L ay 217,150,721.87 90.73

Hope R 217,150,721.87 90.73

2 He®w - .

3 [F] 5 WS e 5 % - -

Hrr: fiige - -

B SRR SR - -

4 R - -

5 G AT A AR - .

6 T NIRAE x5 - -
Forr: S = [0 1 SN 3R

e ' ]

7 WRATAE RS H & AT &5 21,047,144.62 8.79
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RUSF 4 % 5 4 2020 4F T 1R A

it
8 HoAth #5351 55 7 1,133,430.24 0.47
9 &it 239,331,296.73 100.00
7.2 WEBRET VS RBERRAE
7.2.1 WEMARAT WA R R R BT AE
o | N REON b
A R R, ARl ; )
PRI - -
C g b 167,527,341.61 70.75
B B IR Rk AR P R R 12,766.32 0.01
E jessin4 - .
F it L - -
G IS K B AER IRl - -
H A MO, - -
| SRR BAEAE BRI S 25,283,968.39 10.68
J ZEnly 10,387.00 0.00
K J5 H Y - -
L LS FITE 25 R 25 1,609,613.50 0.68
M Rl T AR A RS 9,234,766.80 3.90
N AN S v AP g Y= 4 5,660.00 0.00
0 JEERRSS A HAD R 55k - -
p W 4,157,588.25 1.76
Q T RIS T AR 4,555,550.00 1.92
R SO BRI 4,753,080.00 2.01
S e - -
&1t 217,150,721.87 91.70
7.2.2 WEMREAT W RS BER R E LS
o
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o 4 Y P
e | REA JIE S5 A4 R g (k) AVIRKIED
B LA (%)

1 000661 K mH 37,912 16,503,093.60 6.97
2 600984 A 453,600 11,249,280.00 4.75
3 600570 E A BT 97,090 10,456,593.00 4.42
4 603259 2 A 95,598 9,234,766.80 3.90
5 002821 e 37,700 9,161,100.00 3.87
6 300760 LEREIT 28,103 8,591,087.10 3.63
7 600519 pivliEae 5,400 7,899,552.00 3.34
8 002475 SR 2 142,614 7,323,228.90 3.09
9 603538 Einte 138,400 7,055,632.00 2.98
10 000858 iR W 41,200 7,050,144.00 2.98
11 300014 o648 R 139,698 6,684,549.30 2.82
12 300750 TR 36,700 6,399,012.00 2.70
13 603707 @R et 91,105 5,882,649.85 2.48
14 601012 B B A 130,254 5,305,245.42 2.24
15 002126 HRES R 402,700 4,929,048.00 2.08
16 688016 Ok EETT 14,084 4,890,809.84 2.07
17 300122 BRAEY 48,306 4,837,845.90 2.04
18 300413 T 72,900 4,753,080.00 2.01
19 603882 I 50,900 4,555,550.00 1.92
20 603816 B 2K 5K S 100,700 4,532,507.00 1.91
21 600556 RTEF 236,500 4,382,345.00 1.85
22 002607 HABE 149,823 4,157,588.25 1.76
23 300433 W RERHE 148,000 4,149,920.00 1.75
24 002241 WK AR 141,300 4,148,568.00 1.75
25 300601 AN 25,095 4,069,405.20 1.72
26 688111 RPN 10,595 3,619,040.10 1.53
27 600521 G2 N 105,900 3,593,187.00 1.52
28 002410 TR 51,200 3,568,640.00 1.51
29 002050 e 153,900 3,370,410.00 1.42
30 000568 FMEE 35,045 3,193,300.40 1.35
31 300558 1SN 4 22,800 3,191,544.00 1.35
32 603517 ZHR A 40,600 2,872,044.00 1.21
33 600588 AR 2% 63,777 2,812,565.70 1.19
34 002511 oh I 22 110,100 2,455,230.00 1.04
35 002918 £/ TR 80,347 2,403,178.77 1.01
36 002371 677441 12,766 2,181,837.06 0.92
37 603520 i ava 25,900 2,177,154.00 0.92
38 688139 IR 38,527 2,159,823.62 0.91
39 300769 1875 412K 21,600 2,103,408.00 0.89
40 002600 A 2 R 1 192,913 2,050,665.19 0.87
41 600031 =—®ET 95,084 1,783,775.84 0.75
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42 601888 Hh 10,450 1,609,613.50 0.68
43 300003 IREERTT 29,700 1,084,644.00 0.46
44 688266 BRI 10,855 886,419.30 0.37
45 688520 M 241 5,283 398,972.16 0.17
46 688505 5 H5KIT 11,941 295,897.98 0.12
47 688555 FIk 5 ik 3,004 170,627.20 0.07
48 688568 HRHE K 9,022 146,246.62 0.06
49 688081 MR 3,153 132,457.53 0.06
50 688078 ek 2,811 115,813.20 0.05
51 688277 KB 8,810 106,072.40 0.04
52 688528 Z= )11 Bk 8,337 94,458.21 0.04
53 002216 —&fa 3,127 74,735.30 0.03
54 603087 HZEH 645 64,693.50 0.03
55 300837 W™ et 737 33,187.11 0.01
56 688002 B AN 546 27,835.08 0.01
57 300824 A5 Ly 1,954 26,789.34 0.01
58 605166 RA 1,641 26,009.85 0.01
59 300838 ANARY 909 22,243.23 0.01
60 300842 W By 455 18,527.60 0.01
61 600956 R SRR 2,533 12,766.32 0.01
62 300839 T e 502 11,751.82 0.00
63 300847 HHRROL 1,420 9,854.80 0.00
64 300845 R 470 8,286.10 0.00
65 300843 Ak 5 5t 751 7,517.51 0.00
66 300840 P e e 1,185 7,038.90 0.00
67 000888 U JE L A 1,000 5,660.00 0.00
68 601336 BRI 100 4,428.00 0.00
69 300846 T HRAELR 1,131 3,811.47 0.00
70 601601 ERIE NS 100 2,725.00 0.00
71 601628 E N 100 2,721.00 0.00
72 601328 CIERAT 100 513.00 0.00

7.4 MEHAREBHASHEARZRE)
7.4.1 RFENSHUE I RIS B GE 2980T 20 4 KB4
SRR AR

o AR A 4
5 Ji AR Ji 5224 R Nl N I A L
(%)
1 300433 AR 18,567,560.91 9.02
2 603160 TETRHL 12,199,643.51 5.93
3 300760 LEHEETT 11,189,502.00 5.44
4 002371 677441 10,989,678.00 5.34
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603501 FIR 10,664,845.38 5.18
600556 N 8,936,397.29 4.34
300413 T 8,097,888.00 3.94
002126 BE Ay 8,079,691.00 3.93
600570 H AR T 7,922,204.00 3.85
688018 RERHL 7,807,089.11 3.79
603986 Ik 5 BH 7,437,295.66 3.61
603799 R 7,303,167.06 3.55
000063 Y IE 7,288,154.00 3.54
002212 FAVERC Y 6,978,332.09 3.39
002821 e 6,893,962.00 3.35
002714 SR 6,787,729.00 3.30
600588 F /X N 2% 6,731,551.69 3.27
000876 oA 6,646,855.00 3.23
002271 R 77 TN UL 6,422,301.00 3.12
601636 e 4] 6,410,689.76 3.12
002600 A 7 Y 1 6,409,012.00 3.11
600438 A 6,258,030.00 3.04
300136 (GG 6,239,110.00 3.03
600519 HINFE 6,084,304.70 2.96
000858 i W 6,030,696.00 2.93
000661 KFHF = 6,016,058.00 2.92
002475 DALY E 5,996,016.70 2.91
000977 IREME B 5,981,151.72 2.91
600330 RiE AR 5,898,994.80 2.87
601012 B B A 5,894,721.63 2.87
603444 i LeRE 5,851,405.00 2.84
600984 LIk 5,728,615.00 2.78
603882 I 5,718,227.00 2.78
300308 Ry Re 5,697,375.00 2.77
600031 =—HT 5,622,652.20 2.73
603707 {8 R oy 5,613,952.80 2.73
000625 KR A 5,400,411.90 2.62
002507 WS 5,355,035.00 2.60
002607 HAHE 5,308,529.59 2.58
002100 REEED 5,297,772.00 2.57
300750 TR AR 5,275,295.00 2.56
603538 Fikte 5,261,982.00 2.56
002460 e LN 5,256,903.00 2.56
300451 Bk E R 5,234,549.50 2.54
000961 W 5,129,091.93 2.49
300454 RAE MR 5,019,996.00 2.44
002624 e 4,825,377.66 2.35
300188 E AR 4,810,296.60 2.34
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49 300253 Y 4,801,054.00 2.33
50 600703 = 4,639,092.92 2.25
51 600584 KRS 4,635,373.01 2.25
52 002594 Eb WP i 4,625,145.94 2.25
53 688019 R 4,455,490.57 2.17
54 603456 FLINZG 4,451,123.40 2.16
55 002157 IEFRRH 4,438,833.00 2.16
56 603317 RIRET i 4,341,185.00 2.11
57 002918 SEURIN TS 4,326,487.00 2.10
58 002466 RFHEM 4,308,303.00 2.09
59 000568 PN 4,300,898.00 2.09
60 300122 BRAEY 4,299,525.00 2.09
61 603816 i 2% oK 4,287,866.06 2.08
62 600305 L L 4,265,781.00 2.07
63 300769 15 4K 4,212,337.00 2.05
64 002459 AR 4,156,572.00 2.02

TE: SRANEHT (BESRABER AT <2 @ (32 H RN % S S lsg e (il
LA AR ECR) 551, AHIBHRA G B

7.4.2 RS SAE H P BFE 2%8HT 20 4 IR B4
GRS AR

o A 4 T
5 Ji SR AR Ji SR A TR AR RS S FE A LA
(%)

1 603501 TR Ay 20,028,851.89 9.73
2 300433 W RS 16,285,956.81 7.92
3 603160 TCTRH 16,253,826.36 7.90
4 603986 J& 5 B 14,742,783.53 7.17
5 600438 T8 R Ay 11,154,007.76 5.42
6 300136 (EE: SR 10,437,687.57 5.07
7 300750 TAEEAR 8,576,487.32 4.17
8 603659 BERRR 8,529,699.61 4.15
9 002371 Jb77 44 8,503,384.33 4.13
10 688111 EAPIYN 8,446,234.92 411
11 002555 s 8,095,593.53 3.93
12 002475 LG 8,062,141.90 3.92
13 000876 oA 8,036,367.50 3.01
14 300014 {C.4 8 RE 7,996,642.00 3.89
15 688018 RERHL 7,691,978.81 3.74
16 603259 2 A 7,614,317.69 3.70
17 002050 —AeEE 7,337,014.11 3.57
18 300308 R B 7,224,578.98 3.51
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19 002624 e 7,071,978.41 3.44
20 002212 FACER A 7,049,189.62 3.43
21 603799 R 6,969,035.77 3.39
22 600519 DivME S 6,931,452.36 3.37
23 002271 R 7 AT 6,787,432.79 3.30
24 000063 Y IE 6,759,638.84 3.29
25 603444 7 LehE 6,724,394.22 3.27
26 002714 W R A 6,549,334.84 3.18
27 603338 AR T WA 6,399,759.36 3.11
28 002241 ORIy 6,348,333.00 3.09
29 300315 R 6,318,930.59 3.07
30 300496 HRHIIA 6,161,175.42 2.99
31 002507 WS 6,161,014.94 2.99
32 601166 Ml HRAT 6,160,988.66 2.99
33 300601 RN 5,936,303.66 2.89
34 002460 HEA 5,811,041.25 2.82
35 000977 IR S 5,745,912.91 2.79
36 601636 it S 5,614,528.74 2.73
37 600588 F A M 2% 5,572,481.82 2.71
38 002100 REEAY) 5,351,588.94 2.60
39 002605 whickHE 5,219,791.82 2.54
40 600330 paeliiliiahiy 5,106,269.86 2.48
41 000625 K] 4,901,397.38 2.38
42 300760 LS RS 4,857,606.42 2.36
43 300188 E AR 4,789,449.28 2.33
44 000961 R R 4,757,437.66 2.31
45 002126 R I 4,741,308.01 2.30
46 688019 ZERHY 4,706,352.70 2.29
47 300253 TR 4,669,068.42 2.27
48 300413 TR 4,661,075.82 2.27
49 300454 AR 4,651,692.95 2.26
50 000661 KFHF mH 4,618,969.18 2.24
51 300451 B E 4,605,762.08 2.24
52 603456 JLINZjl 4,504,634.67 2.19
53 002459 pn AR 4,441,371.41 2.16
54 600305 EN N4 4,321,253.28 2.10
55 002798 MR = 4,312,987.79 2.10
56 002385 KA 4,286,268.74 2.08
57 603317 KRB 4,221,566.25 2.05
58 600556 RTF 4,216,756.93 2.05
59 002157 IEFRRHS 4,118,627.20 2.00

TE: CSRNEAT (B SRABER AT <2 @R (2 RN % S T2 lse e (ke

LML A S ) Y|, NEEMKALS A
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7.4.3 FNBERII A 280 B 32 S RN
SRS AR

SEANBEEERI A (AS) S0 610,042,542.64
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