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i K S 2,865,090.16 - - - 2,865,090.16
1 HARIE S 787,492.04 - - - 787,492.04
A oy M AR B 79,872,000.00 - - 1,651,494,649.67| 1,731,366,649.67,
MIRGIEFRTE H 2K - - - 9,396,691.70 9,396,691.70
MR R, - - - 940,108.90 940,108.90,
A ER D R - - - 2,655,717.10 2,655,717.10
HrE Rt 378,069,291.56 - -4 1,664,487,167.37| 2,042,556,458.93
A5t
MNATHIEFE H K - - 4 11,173,217.28  11,173,217.28
AT 2 [A] 32K - - - 6,956,317.19 6,956,317.19
AT NS - - - 2,406,212.81 2,406,212.81
MATFEE 7 - - - 401,035.46 401,035.46,
NATAE 5 % - - - 5,193,324.44 5,193,324.44
HoAth A7 £5 - - - 135,947.88 135,947.88
Uikrysean - - 41  26,266,055.06 26,266,055.06
GBS YRR N 378,069,291.56 - 41,638,221,112.31| 2,016,290,403.87
AR
2018 4 12 A 31 1EMA 1-5 4F 5% AR &t
H
wre
WATAE 2K 114,185,327.40 - - 4 114,185,327.40
s R D 11,952,136.64 - - 4 11,952,136.64
AR S 846,932.82 - - - 846,932.82
e - - 8,944,877.50, 1,241,950,709.58 1,250,895,587.08
NGRS Rl
x j‘iﬂ . 330,001,375.00, - - 4 330,001,375.00
MIRGIEFRTE H 2K - - 4 11,711,758.14,  11,711,758.14
MR R - - - 342,313.21 342,313.21]
A HR D R - - - 1,510,657.18 1,510,657.18
HrE Rt 456,985,771.86 - 8,944,877.50 1,255,515,438.11 1,721,446,087.47,
A5t
MNATHEFE H K - - 41 1,060,188.66 1,060,188.66)
AT ] 3K - - 41 2,860,484.07 2,860,484.07
A A N i T - - 4 2,371,791.29 2,371,791.29
MNATHEE 2 - - 41 395,298.54 395,298.54
Nt AZ 5 % H - - 41 5,868,092.85 5,868,092.85
RS F - - - 64.48 64.48
HoAth 471 £5 - - 4| 405,374.34 405,374.34
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it - - 4 12,961,294.23  12,961,294.23
) 2R AU B B 456,985,771.86) - 8,944,877.50| 1,242,554,143.88 1,708,484,793.24

T RA R AARIE G KA SCE,  IFH% A Z0E A 3 F0HE 0 H B H
BTk,

6.4.13.4.1.2 F|ZR KRS ) BB 43 BT
T 20194 6 A 30 H, AEERFFELHMEMFFRT (2018 4F 12 A 31 H: [F), HbihiiznHl=x
F AR Bl 0 A 4 B PE 1 JC FE RS (2018 4 12 A 31 H: ).

6.4.13.4.2 ML RK:
AN IR 2 18 4 i T HL A 8 Fe OB B SR BN & i e R ANV 3R AR B i R AR Y S R« A FE 4
(IR B 7 e At UN R TRy, R b T8 B R AN KUK

6.4.13.4.3 FAhA#E XU

HCAbA M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt B R Bk T 3 A SR AN MLV 3 LAS K
T S s DR 3R AR Bl i A AR B B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ M 1T 3758 5
FRIBEER A7 BT s ) FEA A DRURS R T BN UIE SR A AT Ao B 5 48 S DL By IR 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

AN R IPUR XA E R 507 e LSRN, — R DL R DR KR SBCR E B LU B RO AR R RRE 8 S Rl
TESREAL B R RBIMN XS . AR RCE L RS, AR E &5 e YA & ot
FETTAERS AL T | BSR4 I A T 37 195 28 55 T RE R A 27 T 37 (14 2 22 R 3R b AT Wk T AN T
iGN AR B BRI 2 72 0 e AR | 3 BB PR S ) 7 C B AR T S 20 G A Y,
IIHTANELBUBEER . U ST AN [F) < R A IS SR 4548, € S & B ECEL LR B, B
WILBL AL AT o AT B BN GE 4 5 2 R O B 224, BB sems . B I E . 8
HEBATIEIE, SREBNRON AT RER 4RI TR KU o

A Ik <3 T T AL ) 0 T B AR LA AN S ARG o AR 38 < IR S 50 o B < B8 7 10 LL SIS T O
60%-95%, H BT T AR AR AR BN e P A E B o I St A A AT Mk sl e B AV T
JI ZR LT 1) 80%0; 15175  BUIE Bz« 0% 1 117 37 RN B8 7 SCRFIE S o 3 5 B 7 ) ELAF)SE [ O 5%-40%,
FAp BB (5 B A T 1 E I LU BTG LA 0%-3%; B4 mlc BIHAH7E 1 4F AW BUR 3 AT
FG R IFER 5%, Ko IlE N EIEEF AT G A7 HORE AR GRS . AN, TR EE
SEHNEEH AR S PR FESR M et 12, 58 Hia 1] 2 Fog BT o0 2 b AT WS L &

2 30 T1dk 46 U
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5 VaR (Value at Risk)5 b5 AT A AR 3k < 11 Wk (VS CE (A% UG, B IR ) SR RS BE4T BRIER A48
il o

6.4.13.4.3.1 FHAbm#s RO
SHRAL: NRMJT

AR AR
2019 4 6 A 30 H 2018 /£ 12 H 31 H
i H E S i 4 TR
ARME FEEHE L ARME FEEHE L
Bl (%) Bl (%)

LG M R — R AR T 1,651,494,649.67 81.91 | 1,241,950,709.58 72.69
G MG e — A AR Bt
Ao MR — St R R B
TA R 5™ — BUIE Bt
oAt
At 1,651,494,649.67 81.91 | 1,241,950,709.58 72.69

6.4.13.4.3.2 AR RS I SURTE ST
B S BT A PR e 52 T Il 9 L e v A8 5
e B b b v LSR5 B A

X} AR H 2 T E
AR (R AR
AH IR ARG AR & AR Bl A M AEREE
ot
2019 %£ 6 A 30 H 2018 4 12 A 31 H
Lok gk B HE FT 5% 1% 10,055 1IN 8,689
2.V 45 LA LA T B 5% k%] 10,055 %% 8,689

6.4.14 75 B T EARA 73T S vHR R 75 Ul B B At 0

T
7 BEAGHRE

7.1 HEREEEFHE BN
SmEsL, NRTT

31 ik 46 7T
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S BRI B
e TiH S X
’ ’ Bl (%)
1 T RS s 1,651,494,649.67 80.85
Hrp, g2 1,651,494,649.67 80.85
2 FHe G ; B}
3 [ 5 WA 7 #5 % 79,872,000.00 3.91
Hrep. iz 79,872,000.00 3.91
RPE S FRIESR . B
4 DIkl L e - -
5 ST PR - -
6 S NIR B G il 7 - B
o S ] ) 1 SN R B 4 ik
% i i
7 AT B EF &A1 297,409,799.52 14.56
8 A - T 5% = 13,780,009.74 0.67
9 Eit 2,042,556,458.93 100.00
7.2 WMEBRZBATW SRR ERTAE
7.2.1 MERRBAT I 2R BN R R R A A
. s . b 3 SR P E L
fRFS | K ARIE GE) BB RELS)
(%)
A ge. BRL B dlk ; B}
Kk 17,889,631.25 0.89
C il g b 1,023,215,515.84 50.75
D AN 2 NI S &) G s 1 AN | 4 5,689,613.08 0.28
E 0 358,200.00 0.02
F R FIZ e, 26,546,000.00 1.32
G TiHIEH . A EEEOL - -
H {E 15 FIE ol - -
I = EAER . AR E BRI SY 157,794,214.96 7.83
] SEml 215,850,369.94 10.71
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K B H 128,834,000.00 6.39
L R BRI 55 I 5l 22,598,020.00 1.12
M FHERF 5B A MRS 14,040,000.00 0.70
N I IR s v 21,645,978.00 1.07
o] JE BARSS « AEFEA LA AR 25 - -
P HE - -
Q PAEFHS TAE 11,196,000.00 0.56
R Ak AR E AR R 5,837,106.60 0.29
S e - -

&t 1,651,494,649.67 81.91

7.3 IR FMME b Ee B FHE RN B BT B R A 4

SRR NRTT

i B 4 7

e | REA JIE B A4 R (k) VI IKIED

H L A51(%)

1 300257 vamin)iaiiy 8,500,000 94,180,000.00 4.67
2 601318 Hh S 22 770,000 68,229,700.00 3.38
3 000997 N 4,000,000 67,560,000.00 3.35
4 600340 5 AR 2,050,000 66,768,500.00 3.31
5 601233 i A 4,300,000 66,693,000.00 3.31
6 600750 Ll 4,600,000 59,846,000.00 2.97
7 002202 SRR 4,500,000 55,935,000.00 2.77
8 300326 ElRiIES 6,000,000 54,300,000.00 2.69
9 000333 EOE ]| 1,000,000 51,860,000.00 2.57
10 600519 DivME e 50,000 49,200,000.00 2.44
11 600030 HEIES 2,000,000 47,620,000.00 2.36
12 000002 h Fla 1,550,000 43,105,500.00 2.14
13 002001 oAk 2,000,000 38,580,000.00 1.91
14 300349 & RERe 2,100,040 37,338,711.20 1.85
15 002410 JTERIA 1,100,000 36,179,000.00 1.79
16 600887 BRI A 1,050,000 35,080,500.00 1.74
17 600201 A 2,200,000 34,518,000.00 1.71
18 600036 FARRAT 950,000 34,181,000.00 1.70
19 601996 F LA 11,000,000 33,880,000.00 1.68
20 002695 18 43 2,300,000 33,005,000.00 1.64
21 600803 BB A 3,000,000 31,350,000.00 1.55
22 300408 =AM 1,600,000 31,120,000.00 1.54
23 002206 ] 15 6,600,000 27,258,000.00 1.35
24 601933 TR T 2,600,000 26,546,000.00 1.32

%5 33 1k 46 U



L RE) IR G RS B G 2019 SE AR IR

25 000651 % s 480,000 26,400,000.00 1.31
26 601398 TR RAT 4,300,000 25,327,000.00 1.26
27 002127 A B LR 2,010,500 22,598,020.00 1.12
28 000895 RO J&e 900,000 22,401,000.00 1.11
29 600195 HOHUR o 1,600,000 22,160,000.00 1.10
30 300124 ENEAR 880,000 20,160,800.00 1.00
31 002159 —HFRIE 1,180,000 19,304,800.00 0.96
32 000043 Hi A 1,600,000 18,960,000.00 0.94
33 603989 NAEEE A 1,000,000 18,880,000.00 0.94
34 601166 MVARLT 1,000,000 18,290,000.00 0.91
35 000703 H %A 1,320,000 18,031,200.00 0.89
36 601288 FMVARAT 5,000,000 18,000,000.00 0.89
37 002555 —tLHE 1,100,000 14,905,000.00 0.74
38 600547 TN 360,000 14,821,200.00 0.74
39 600176 HEEA 1,500,083 14,295,790.99 0.71
40 600305 G M 770,000 14,183,400.00 0.70
41 002048 TIHEMN 1,300,000 14,066,000.00 0.70
42 300012 A Ao 1,300,000 14,040,000.00 0.70
43 300261 FEAAL 2 2,600,000 13,468,000.00 0.67
44 603601 HIRH 1,599,950 12,735,602.00 0.63
45 002324 SeRilkss 1,160,000 11,832,000.00 0.59
46 002044 TR RR 900,000 11,196,000.00 0.56
47 002078 N EEIR 4 1,500,000 10,215,000.00 0.51
48 300003 R 420,000 9,668,400.00 0.48
49 600114 RS0 1,300,000 8,177,000.00 0.41
50 002563 AR it 700,000 7,742,000.00 0.38
51 002110 — A 799,950 7,439,535.00 0.37
52 300433 W ERME 1,000,000 6,970,000.00 0.35
53 600809 Ly v 3V 100,000 6,905,000.00 0.34
54 603317 KRB 160,000 6,712,000.00 0.33
55 603338 WriL s 7 111,000 6,516,810.00 0.32
56 000681 P o 300,000 5,814,000.00 0.29
57 601139 YRR 999,932 5,689,613.08 0.28
58 600885 b3 &y 220,000 5,346,000.00 0.27
59 000932 HESENER 1,000,000 4,770,000.00 0.24
60 002415 T HE SRR, 160,000 4,412,800.00 0.22
61 601128 AT 540,000 4,168,800.00 0.21
62 002124 KA A 300,000 3,912,000.00 0.19
63 002008 N 110,000 3,781,800.00 0.19
64 002475 SLARKE 2 149,983 3,718,078.57 0.18
65 600563 R T 80,000 3,293,600.00 0.16
66 601966 Byt A 180,000 3,060,000.00 0.15
67 600031 =—®ET 220,000 2,877,600.00 0.14
68 300274 FH ' FLE 300,000 2,805,000.00 0.14
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69 300357 T4 80,000 2,713,600.00 0.13
70 600711 B 500,000 2,705,000.00 0.13
71 000888 WA L A 388,900 2,341,178.00 0.12
72 002099 W25 300,000 2,130,000.00 0.11
73 600570 fH AE oL T 26,000 1,771,900.00 0.09
74 603345 IR 30,000 1,542,000.00 0.08
75 600216 WL 100,000 1,024,000.00 0.05
76 002507 W 20,000 610,000.00 0.03
77 300661 X 5,000 508,850.00 0.03
78 603899 RIS 10,000 439,700.00 0.02
79 600968 E 102,375 363,431.25 0.02
80 601186 Hh kA 36,000 358,200.00 0.02
81 603589 [N 5,100 328,542.00 0.02
82 300782 G 743 80,927.56 0.00
83 601698 W E s 10,103 39,603.76 0.00
84 603863 P Iy B2 YR 1,612 37,204.96 0.00
85 601236 AR 9,789 33,869.94 0.00
86 300594 B R 721 31,803.31 0.00
87 603867 EA AR 1,045 26,971.45 0.00
88 300788 WS i 1,556 23,106.60 0.00

74 REHABREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EHA: AR

o AR L 4
5 Ji ZE AR JI 2 A4 R EN L DN P A LA
(%)

1 300349 &R 68,826,251.51 4.03
2 601288 LMV ARAT 65,293,719.00 3.82
3 600750 L2l 65,011,035.68 3.81
4 002695 yCEwe 59,452,056.34 3.48
5 002001 oAk 52,133,775.98 3.05
6 000333 EMEEH 51,931,596.38 3.04
7 600030 H S UES: 51,549,646.90 3.02
8 000651 & JJHLES 51,388,599.20 3.01
9 601688 EFRUE 5 50,794,724.49 2.97
10 002555 s L 50,110,207.98 2.93
11 600887 BRI AR 47,826,569.22 2.80
12 000997 NN 46,073,601.33 2.70
13 601233 Al B A7 45,357,879.78 2.65
14 002234 A AR 44,431,877.10 2.60
15 603317 RIRE 41,969,346.88 2.46
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16 600036 AT ARAT 40,631,773.84 2.38
17 000043 L IA 40,548,955.84 2.37
18 600297 IR 40,248,791.98 2.36
19 601318 Hh [ 22 40,075,880.26 2.35
20 603508 Bz 39,969,418.38 2.34
21 300438 TS A% fiE Y5 39,401,755.02 2.31
22 000002 Fi FLA 37,189,547.13 2.18
23 601933 TN T 35,662,809.46 2.09
24 601398 TRERAT 35,496,439.38 2.08
25 002410 JTERIA 34,725,854.26 2.03
26 600201 LA 34,253,560.15 2.00

T ATSRN GA 3% TS A e (RS AN IR LSS B 3181, AN B ORAS 5 9 M -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KRR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R AR TS S P A LA
(%)
1 601688 HBIRIES 74,015,761.84 4.33
2 002234 By 56,719,507.71 3.32
3 603508 BAED % 53,467,781.52 3.13
4 002250 AR 52,090,248.96 3.05
5 600030 H S IES: 48,483,191.12 2.84
6 601288 FMVARST 46,755,294.00 2.74
7 300261 HEAAL 2 43,295,778.76 2.53
8 603317 RIRE 42,571,178.78 2.49
9 600104 REEH] 41,300,603.78 2.42
10 601398 TRRAT 40,765,401.40 2.39
11 300498 i A 40,505,751.52 2.37
12 002695 yCEwe 39,575,330.30 2.32
13 002555 —tLHE 39,357,398.05 2.30
14 000895 RO J& 39,147,745.50 2.29
15 601233 e B A 38,699,968.44 2.27
16 000338 ML) /) 37,667,750.38 2.20
17 002126 A 36,575,106.33 2.14
18 002044 FFARR 36,134,688.06 2.12
19 300438 TS A% fiE Y5 36,043,556.90 2.11
20 000977 TREE B 35,950,520.60 2.10
21 600297 IR 34,987,840.63 2.05
22 603686 yA=E Ntk 34,958,404.92 2.05
23 600570 EE RS 34,712,907.00 2.03

T AT S G S S A e (RS BN AR LRSS B 3181, AN B ORAS 5 9 A
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7.4.3 TNBERH A B8 R S B R N B AT

SRERA: NIRRT

SENBEEERIRA (RAS) S 2,824,024,192.54
SEHRERRN (3E) B 2,820,162,805.82

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B 3 4% S T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FASFREAS

SRR NRTT

i B B A L
Jr 5 15355 i ol VAV iNIEl
(%)

1 EPEies
2 | JATEHE
3 SR 79,872,000.00 3.96

Forpr: BURVE SRR 79,872,000.00 3.96
4 S Alies
5 AP AT S Rkt
6 SRR b
7| AR (RIS Hf)
8 ENZe
9 oAt
10 | &it 79,872,000.00 3.96

7.6 SPARAZ A SEMME oy B S 3715 E BB R/NER R B AT 148 25 3 R 4

SRR NRTT

3 & A
F5 Y i F ZFR HE (k) Ny IR AXIED

E EL (%)
1 190301 19 #EH 01 800,000 79,872,000.00 3.96

7.7 BREA SO E B SR E RN TR B SRS B 40

AFE G AR IR ARFFA B SFFIESR .
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7.8 MEHREA RIHESESFTFE LA DRI LA R SRR A
AIEEAR G RR A TTEIR.

7.9 BIREA FalHE b e B FHE R /NP BV BT A2 BGES R A
ARG AIRE AR AR APOERH -

7.10 REFIRAESBEHBIRH R HH LU
7.10.1 HREPRAE ST B F CAHR RV A

ARHe AR AR BB AR I BT

7.10.2 AESER BRI FTBOR
T

711 A HIAR AR E ST B E AR5 52 E L
7.11.1 A E A S BRBOR

Teo
7.11.2 REPARAE ST B E GO R SR 25 B 48
AT AR AT BB [ G B
7.11.3 AHE GRS E

Teo

7.12 BEAGWEIHE

7.12.1 AAREHIN, AEESERE T ZIERER AT BRRA S E IR AR, BRAER
g H BT —E N Z B A TIPS, AT RIS .

7.12.2 AREESI G MRT T A R, AR TR B A R I IR E A R 55
7.12.3 AR HA S IR P

B ARt
75 AR S
1 A ORIE 787,492.04
2 ISR Z I SR 9,396,691.70
3 JSZMAC ]
4 IVl @ilDs) 940,108.90
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5 AT ER R 2,655,717.10
6 HoAth FIYCR

7 2

8 HoAth

9 A1t 13,780,009.74

7.12.4 FRFEAR K40 T He BT BT B 535 A
I AR AR R b T R B I AT 57

7.12.5 FARHI+ 4 B E A IE Z FRF I AU A
ARH AR AR R+ 4 B SR R AR s SZ PRI -

8 E&MBRAEAER

8.1 MIARESHIFE AN BEAFFANGH

Graafr: A

RREPNA] 13
FIE A DA B QN e e
HFHEANHEOT)
He G i A i A
FH ERENGK
Ei7] 217
569,132 1,154.42 | 301,440,803.72 | 45.88% | 355,576,359.60 | 54.12%
8.2 WIRESTEARMMELABRIFAAZEERFHR

H P mAUEE () i B 4 S A L A1)

BTN ML SRR A2

592,594.89

0.09%

8.3 MIARESEEANMLNRFFAATFRAESHHEEXFEKFELR
RN ERPEBN R SRR ot N A 2 R S dius & R X 808 0.
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ARSI 1) JE 22 PR AR S0 AUS B AR X 1R 0,

9 FBAEES M)

BRr:
REAFAMH (20114 12 A 20 H) JE4E4 40 S50 897,813,564.47
A BA B 5 4 3 A0 679,626,547.82
A A 4 R ) 3 A 397,580,660.64
P AR R AL G S B[R 3 A0 420,190,045.14
AR BRI  A B y A -
AHR A AR I A0 B 657,017,163.32

TE: SRS PR NADR, S R A 4 B e e A A

10 EXRHBMHESR

10.1 EESHHRFE ARSI
5 A ToFE S AR AR 22 e
102 EEEHHA . BEEFREANEIESRERINERAFZSF)
(N R e S = YN N X L
T o
2. RIREWAARESIEE N LT IERSFRE T TE RN LW T
FEE A h EEBRAT 2019 4 6 H 4 HRAT A, BT EERE Ay h E ESRAT I A BR A ) B2 7485
25 A T
103 RESEEA. BEUF. BEELESHIFA
RGN T AR SE S 72 | 3 AT S HURIA - RS N 3L & BT B AR SE &0 72 VR .
10.4 F& BB SRAL K B0
ARHR N T AR B SR 1 U
10.5 AEEESHAT TR THITE S BN
AR N AR T R SO G R T S T 3 45
10.6 EEA . EALHSZEENRAZEESLTFHR
2019 4E 1 F, &% B UE R Rla) A w] B (O TR AR 22 ik 4 PR PR W) SR X 514 B e i i P
SE) , AFEEEM, Bl IR SCER, A e . e s i, BRI AR
IR AR FLRE . 2009 4F 2 A, A F] DR FIEHIE R R R AT 500
B LIREBAN, ARHREHIA TS F . RN R A N 5L SR A A TS
10.7 B&HMFER A 7R 5 BIuHA R B
10.7.1 EESH AR A B 5 BT T IRER R XS SATE R
GiL: ARG
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55 &S] IS A Z 7 v A 4
BRsH | Bt U Bahisicn SER
W R A0 SERAL 4 & REN
A LA B
RN 1 - - - - |-
JIBIES 1 - - - -] -
HHIESS 1 - - - - -
R IESR 3 - - - - |-
W IEIES 1 - - - - |-
HHAR [ bR 1 - - - - |-
HEFRIESS 1 - - - .-
PolVIESR 1 - - - - -
HRITIES 1 - - - - |-
RV 7 1 - - - - |-
RS 3 - - - -] -
H AR UE S 1 - - - -] -
A H] 1 - - - - |-
HR 2RISR 1 - - - - |-
SRR 3 - - - - |-
W & IE SR 1 - - - - |-
HHIES 1 - - - - |-
5 UE 1 - - - .-
JMIESR 2 - - - .-
FEIZRH % 1 1,627,875,825.67 28.87% 1,483,484.24 28.58% | -
oS 1 639,216,665.05 |  11.34% 595,302.73 | 11.47% | -
P B IES 1 575,112,878.04 |  10.20% 524,104.03 | 10.10% | -
I RAES 1 551,221,124.41 9.78% 513,351.51 9.89% | -
ExpR NS 1 469,755,907.83 8.33% 437,482.77 8.43% | -
HEEE SR 1 455,396,544.14 8.08% 424,110.81 8.17% | -
SR 2 288,291,754.77 5.11% 262,720.73 5.06% | -
ez % 1 248,316,943.57 4.40% 231,256.69 4.46% | -
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