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LAY B2 [A] 3% - - 41 24,971,097.61] 24,971,097.61
MATHEFE TR - - - 1,684,912.96) 1,684,912.96
NATFEE 77 - - - 224,655.05  224,655.05
AT B R 2% 3% - - - 52,857.62 52,857.62
NATAZ 5 % H - - - 1,093,630.60 1,093,630.60
A A - - - 117.59 117.59
NATFE, - - - - -
HoAw 7 {3 - - - 221,337.89]  221,337.89
ittt - - 4 30,002,593.78 30,002,593.78
| R U B B 95,435,454.31] 10,904,976.84 3,384,916.42| 1,123,957,527.64|1,233,682,875.
21
LEER
2018 4£ 12 A 31 14EMRA 1-5 4¢ 54D E AitE it
H
wre
- 187,958,164.4
BATAEEK 187,958,164.41 - - | 187,958,16 )
i K S 2,308,646.56 - - 4 2,308,646.56
FHARES 606,966.82) - - 4 606,966.82
N o 1,777,490,860.
et - 4 10,421,872.50 1,767,068,988.06 6
MCF] R - - - 46,760.50 46,760.50
UL HR DA R 6,704.20 - - 89,776.06 96,480.26
NSCIE S5 TE 2k - - - 3,232,564.83 3,232,564.83
Bre Rt 190,880,481.99 - 1,770,438,089.45/1,971,740,443.
10,421,872.50
94|
1 £33
MATIEZFIE H 2K - - 4 25,250,097.02 | 25,250,097.02
ATz [|] 5K - - 41 1,626,419.84 1,626,419.84
AT PR NS - - 4 2,560,226.91 2,560,226.91]
AT R - - 4 341,363.60 341,363.60
AT R 5% B - - 4 70,238.18 70,238.18
NiATAZ 7 % - - 41 965,664.58 965,664.58
HoAh A7 £5 - - 4 212,267.43 212,267.43
N AE B B - - - 68.82 68.82
UikGigsean - - 4 31,026,346.38 31,026,346.38
R R AU B B 190,880,481.99 4 10,421,872.50| 1,739,411,743.07|1,940,714,097.
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56

P P TR AL G B S SR IIRTTE, HFHE A 20U ORI LT 0 SR 000 F
R T LA,

7.4.13.4.1.2 F3 XU AR BURAE S AT

F 2019 4F 12 H 31 H, AFEEFFA 15 G BRI A SO o5 3 4 557 18 11 Ll g3
1.169%(2018 4 12 H 31 H:0.54%), It T3] 26 A8 Bl o0t T~ ARk 4 % 77 14 UG B2 K521 (2018 4F 12
H31H: [[{).

7.4.13.4.2 ANC K
AN R 2 16 4 il T B fo (il B SR 43 B R ANV R AR S i R AR e sh i Uy o A4
(IR 977 R s AN R A, BRI TG 5 RN XU

7.4.13.4.3 FAd A RS KU

FCAd A DA 6 ik < TR < kTR P 2 SR A (i IR OR B e B A B T 37 R AN AN 26 LAk
T S ks DS 3R AR Bl i A AR e B B XU o A3k 4 2 AR TR A2 5 BT L T i ARAT 8] [R M 1T 358 5
B EEANGE25 BIT T (0 5 A R USRI T BN RAT AR B S 2B 1 DR PR S I 2,

RERUR T UES T 7 BEAR B BRI 2

ARG A & B R B R A G e, RACH B R RS, 8 s e
TGO RBURI b, S5 EIESF Tipia TG oL, S 57 Bl B L A A kg s T8I B AMIE SR
I kAT BoE Bt IR G2 e G R Z0E Y B SR ah M TR . ARRE MRS E N E
WSS RSB AL, MBS, B E . SR SHTREIE, RESN A R
TS A LS o

NI Gl A BB A I UL R R AR R U . AR S B2 6 P R S R SRR 2
B 0%-95%; Bl BB H AL —4F LA MBUR G157 (19 B & THAMIR T 2 e 513 1) 5%, o,
EAOIBAEF S T 7R ORIESMBICR IR . hhh, ARG REEE PR H AL E T
R RN RS SEf R 42, 18 F 2 Mg B 70 B2 et AT ARG B2 &, (4% VaR(Value at Risk)fi
AR AR AR 2 < T G PRIV AR AN RS DX, R IS T 0T XS BEAT BRER AN

7.4.13.4.3.1 HAd A RS M D1
SEasr. NRMT
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[E 2= R AME ARG BC B R & U ZR 4R R L 5 2019 4R 4R TR

AR EER
20194F 12 A 31 H 2018 4F 12 A 31 H
34 o
i H
URRE AeREd
Ny I TIKIEN AN RE
18 L 451 18 EL 451
(%) (%)
T oM e R — ISR 1,149,602,203.97 93.18 | 1,767,068,988.06 91.05
B Rt G - 5 8 Y
T oA T — & R
A S b ¥ = — BUIE
&it 1,149,602,203.97 93.18 | 1,767,068,988.06 91.05

7.4.13.4.3.2 FAdAN#E PR R BURE 23 BT

5854 BRIPR 300 Fi B AR T 3 KB AR 2 AN AR
X PR AR H 3 T HE
M AR (fr: AR o)
AH IR AU A8 2 1 AR 5l A HIE AEREE
v
2019 4£ 12 H 31 H 2018 4£ 12 H 31 H
YR 300 FREL BTt 5% ¥ n%) 52,309,386.42 %) 150,168,749.41
VR 300 FEEL R B 5% /0% 52,309,386.42 /%) 150,168,749.41

7.4.14 7 B T EAFM 5 AT 2 THRR T E R R AN IR

O~ ehrE

(a)<=fh TR et E =R A

NRAMETHRERITERZIX, A SSOHME T R 5 B 25 SR BT & R A

JERRIE -

BB MRS P B G AR R T 3 R R R
BRI BRER — RN B M DR 517 B 5 LR B R R PR R R A
SRR AHSRBR P B AN AT L A
(b)FFL I LA Fe i v B )k T A

() &2 & T AEARME
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T 2019 5 12 F 31 H, AEEEHFA AR o i v AR ST A R et 1 e il 5 e T

FJRRRIAREUN  1,146,109,991.72 76, J&TH JZXNIARHUN 17,782,10551 JT, KR TH=Z

R AR%1(2018 5 12 A 31 H: H—JE1k 1,774,907,019.63 Jt, =ik 2,583,840.93 ji, L —Z

IR IFI AR o

(i) SO EL P 8 J= K 8] ) B K AR B

AT g DL LA R UCZ 1) R SR S UK 2B H DR\ 2% J2= U M) e ) I

X UESRAC 5 i LT IR AT, 5 B RS R 52 5 ANE BR (RS EK R A5 I 52 5 A
R BUR TARA I RATEEG O, AR THEM A 2525 R B IIE] . 22 5 ANEHER IR &
B ST TE)g AH R  ZE AN 527 (0 A SCAEL SIS — SR FFHRAE Ak 1A 2 R P AN R U 5 g A AELX
T M ERIRERRERL, W AR EE A GT7 2 SEHE NI 2 — R IIE R 3 == IR

(iii) 58 =R A SUHME R AU A AL 3 5 40

Teo

@) FERFEE I LA RMETHE R &R T A
T 2019 4 12 H 31 H, AL ARFFHFIEFFLENUA RIMETT =R &%~ (2018 &4 12 H 31

H: [ .

() ALA SEUHME T B il T A

AN SR BT B AR S R B 7 A 4 £33 A B SGROUR HeAth e 0 5, FLIKTELS 2 Fe i

EHZERAN.

(2) BRAFAMEASL, BT iRk H AR 70 7 200 A H A 3 2 00

BREHEGHRSE

8.1 HIRELSHHEHN
/AL NIRRT
75 e & S B E S (%)
1 ETE e 1,149,602,203.97 90.97
Hope R 1,149,602,203.97 90.97

2 FEH T
3 ] 5 WL $5E % 14,289,893.26 1.13
Hp: fizz 14,289,893.26 1.13
B SCRAIESR
4 eI L ey
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EMIME RS E RS
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4 2019 SEEFERE
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=
—\\
%
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94,836,216.28

7.50

HoAh A5 T 587

4,957,155.48

0.39

frit

1,263,685,468.99

100.00

8.2 HIREAT WA R E R R A S

AL :

AR

(e

RIE S|

S

BB B L

(%)

VI NI e 4

ER N4

il & b

1,002,291,212.50

L 0 YR BOKAE
VA4

2L

R AT

TS A HEEOL

T O|M|m

A IOl

R AR A
55k

B

42,321,428.63

3.43

Eai4

78,036,984.80

6.33

Ptk

AL AT 55 i 5Ll

BEABE AR5k

KA IR 8 L B

26,952,578.04

JE R RS AS BN H At R 51

oA

DAL TAE

S AR E AR R

w| o O|T-|lo|Z|Z8|r| X«

p s
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1,149,602,203.97
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[ 22 RO B R0 LR & BUIE R 5B G 2019 4R AR TR &

8.3 HIR A FuHE b 2 B 1 E b K/ N RO BT B SR 43t PR 4

SRURAL: AR TIT

FE | mIME | Rk () Al T
1B EE A1 (%)
1 002332 T 24 7,000,000 69,090,000.00 5.60
2 002064 el 2 10,000,000 62,500,000.00 5.07
3 600519 BMFE 46,000 54,418,000.00 4.41
4 601318 o E P2 617,600 52,780,096.00 4.28
5 002254 ZERH A4 5,000,000 52,250,000.00 4.24
6 002250 B R 3,000,000 51,390,000.00 4.17
7 002180 NS 1,550,000 51,026,000.00 4.14
8 000739 A 3,900,000 50,583,000.00 4.10
9 300604 KR 2,100,000 50,022,000.00 4.05
10 000910 KIWE5 3,500,000 48,965,000.00 3.97
11 603688 Ay 2,400,000 45,120,000.00 3.66
12 603456 JLINZ) 3,000,000 41,820,000.00 3.39
13 002331 fE il R 4,200,000 41,454,000.00 3.36
14 300705 JUBLH 24 3,300,000 40,557,000.00 3.29
15 300702 RF et 699,987 35,083,348.44 2.84
16 300723 AR 834,000 31,992,240.00 2.59
17 000063 O TH 860,829 30,464,738.31 2.47
18 300590 ¥ RiEfE 767,400 27,764,532.00 2.25
19 002059 = P R 5,400,000 26,946,000.00 2.18
20 002438 N ] 3,300,000 26,697,000.00 2.16
21 600862 H s R 2,300,000 25,346,000.00 2.05
22 600030 S IES: 998,296 25,256,888.80 2.05
23 002326 KRR 2,500,000 24,750,000.00 2.01
24 300193 LR 2,500,000 22,650,000.00 1.84
25 603520 iy 480,000 20,400,000.00 1.65
26 603010 WAk diialis 1,700,000 19,227,000.00 1.56
27 002456 KRFE 1,200,000 18,720,000.00 1.52
28 603308 ML A 1,023,115 15,356,956.15 1.24
29 300709 KRR 153,467 14,986,052.55 1.21
30 300657 SMEHT 400,000 14,216,000.00 1.15
31 600521 L N 800,000 13,808,000.00 1.12
32 300450 VR i 300,000 13,482,000.00 1.09
33 603229 B 604,000 12,237,040.00 0.99
34 002099 2 1,550,000 10,617,500.00 0.86
35 688008 TR AD R 35,889 2,508,999.99 0.20
36 688029 FA I 2 10,568 1,667,207.68 0.14
37 688020 T e 7,643 678,698.40 0.06
38 688018 IRERHL 3,684 618,064.68 0.05
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[ 22 RO B R0 LR & BUIE R 5B G 2019 4R AR TR &

39 688333 0% 7,359 395,546.25 0.03
40 688139 IR 13,249 317,976.00 0.03
41 688358 FEAERST 4,541 222,327.36 0.02
42 688181 S\ 4,306 189,377.88 0.02
43 688300 Y B B A4 3,164 143,803.80 0.01
44 688218 LB 5,790 135,949.20 0.01
45 688058 EeX 1,450 131,442.50 0.01
46 688399 Tt th 4= 4 2,290 124,827.90 0.01
47 688198 Y =g 3,213 120,744.54 0.01
48 688078 e R 2,811 117,921.45 0.01
49 688068 WA 2,641 117,762.19 0.01
50 688081 M EHTRE 3,153 88,946.13 0.01
51 002972 Bhagik 1,075 21,532.25 0.00
52 603109 FHIBAL 684 18,105.48 0.00
53 002973 FRARIA LR 1,146 6,578.04 0.00

8.4 MEHI N ESFHAHERZS)
8.4.1 RN SHE i HIHIR- S B 1#{H 2% BiAT 20 & MR 40
SEURLL: NIRRT

o R 4 Bt
5 i =S Ji SR A PR N AN X P EHE L
(%)
1 002250 BRARHY 105,161,395.98 5.42
2 002180 ghiEak 103,178,333.55 5.32
3 603010 WAk divahis 93,393,474.06 4.81
4 002064 RG22 74,362,476.50 3.83
5 600529 Lt R 253 66,593,931.82 3.43
6 300604 KJIRHE 63,117,031.04 3.25
7 603520 iy 59,322,689.66 3.06
8 002332 3 1) 24 59,069,303.40 3.04
9 603026 A KA 57,880,904.87 2.98
10 300113 PR Ao 56,860,212.38 2.93
11 002331 iTSlik s 49,233,543.32 2.54
12 603688 Ay 45,699,103.86 2.35
13 300702 RF WAy 44,935,533.60 2.32
14 300705 JLHLHIZ4 39,152,563.00 2.02
15 002912 TR 39,133,250.01 2.02
16 600837 HEEE S 39,016,731.00 2.01
17 300590 M fE 38,615,442.00 1.99
18 600848 IR 37,506,673.00 1.93
19 600862 TR 36,945,402.40 1.90
20 002254 FRAH A4 36,087,140.80 1.86
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[E 2= R AME ARG BC B R & U ZR 4R R L 5 2019 4R 4R TR

T RAGHUL RN (RSN TR LA E) 5, A B 5 -

8.4.2 R il SAE K RIS B HE 2% BT 20 4 AR DI4H
SN AR

7 Wk 4 Bt
F5 i SRS Ji SR A4 PR AHA RS A 7= A LA
(%)
1 603520 i A 219,803,702.98 11.33
2 002332 i 1) 24 159,242,523.91 8.21
3 603228 SCHE T 134,675,682.14 6.94
4 002468 H JE P 132,002,836.97 6.80
5 300702 RF e 119,296,550.43 6.15
6 300476 W R 109,013,698.02 5.62
7 600031 =—®HT 105,674,283.16 5.45
8 601288 FAMVARST 103,010,000.00 5.31
9 000739 Ty 2l 101,191,059.81 5.21
10 600529 Lt R 253 100,473,744.16 5.18
11 600585 IR 95,276,202.60 491
12 002250 BRAL R 95,129,569.63 4.90
13 601318 S22 82,896,276.79 4.27
14 600028 A 72,398,861.46 3.73
15 000910 KiEESR 69,521,214.85 3.58
16 603010 T B Ay 68,539,945.71 3.53
17 601398 TRRAT 68,180,000.00 351
18 603026 VEPN|iCE 67,473,945.15 3.48
19 603456 L Zik 66,254,716.98 3.41
20 300506 EZ 3 65,780,634.80 3.39
21 002601 JegEE R 61,798,670.84 3.18
22 601233 el B 473 61,241,000.14 3.16
23 002180 gk 59,300,340.64 3.06
24 300113 PR Ao 58,911,783.15 3.04
25 002912 I 46,141,782.08 2.38
26 600741 IR 45,930,162.91 2.37
27 000895 R R 45,017,001.01 2.32
28 600848 I 40,506,613.00 2.09
29 600837 NES Ui 39,903,635.00 2.06

TE: S GAULSE RS (RSN TR LS EED) 151, A B 5 9 -

8.4.3 LN BRI BA B8 K 32 Y A ER W N B A
Bfr: NRMo
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E =B E R UG B IR & BNIF S %R 3 4 2019 FEE R

IR A (RAT) A 2,206,841,196.05

SEH RN (822D B 3,636,771,008.31

VE: ENREERA . S SN2 S s A (RAZ s s A E &) JHA, AHELE
FHRAZ 55 e o

8.5 MR B MF R BB EAE

SHRAL: AR
5 157 Al o 4 B VA E LA (%)
1 [ K i
2| JATE
3 R
Horbr: BURME SRR
4 Ml figE
5 | R S5
6 A S 4R
7| AR (ATARHfD 14,289,893.26 1.16
8 [F) Ml A B
9 FHoAth
10 | &it 14,289,893.26 1.16
8.6 HIRILA SLMME 5 FE & B = Pl KN HERF I BT T8 SRR S B B
G AR Mo
5 DEzAR L i 4 FR M (5K) A E S
fE LB BI(%)
1 113020 il B 5t 80,000 10,196,000.00 0.83
2 113548 SR A 16,170 2,067,496.20 0.17
3 128078 PN 7,239 977,120.22 0.08
4 128073 I IR 5t 6,578 708,976.84 0.06
5 123036 P i 3,403 340,300.00 0.03

8.7 MR A FME 5 E S 7= B LI/ TR B 7= SCRAES B 40
AFE G AR WIRARFFA 57 SCHRFIESR

8.8 ISR A FYME o EE B 1HE LB/ NP BT 48 3 & R R 40
AR SRR RRIF A D8
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B Ze AN R Tid B R S IR R 4R R < 2019 R4 AR

8.9 HIAR A Fu A b 2 B 1 E b K/ O BT T A2 BGIE B 3R A

AHe G AR AR AR FF AP

8.10 REHIRAZESBIE KIBARH AL 5 oL UL

ANHe AR I N R BB B AR T

8.11 IR EH IR AT & BB i E T 532 5 1R oL Ui B

AT AR I AR B E 0

8.12 BEASMEME

8.12.1 AHi iy A 2k e F 08 (AT A4 AE SR 0 AAT A A W B 1) S 5 A A A i o i il I T —

FERBIATTETT. ATTHIEDL.

8.12.2 F G B IMIRT+ R B, AT BB T 2 e RS S R P 2 A O o

8.12.3 HAR HAh & T F=H4 5L
Hfr: ARG
Fr 5 e G
1 A ORIE 588,056.75
2 ISR Z7 I SR 3,887,011.83
3 JSZUAC ]
4 VLR @RINSS 26,179.35
5 IR HA HR K 455,907.55
6 Hofth S2sCER
7 T H
8 oAt
9 Lt 4,957,155.48

8.12.4 HIARFFA KA TR B B R B 27 B 41

ERERAL: NIRRT

Fes Y

(EER N

<

T L1 (%)
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113020

ET

10,196,000.00 |

0.83 |

8.12.5 MR AT+ B E AR TR IE R PR L i Ut B
AT AR AR B+ 44 B SR A AR GE SZ BRI -

9 HEHBFANME R

9.1 MIARESHIRFEANBRFENGH

AL

FE NEW
N FEANP | P HEER IR Ak d NS e
PR o
() H LA e & Ay - &y
SR=NuE F AN
i L A5 % L 15
[ 2= FAANE R 100.00
‘ \ 12,540 78,860.80 088,914,458.81
W ERES A %
[E Z= FAME R
i : 2,930 38,696.96 | 5,000,902.78 4.41% | 108,381,194.78 | 95.59%
EECERS C
i 1,097,295,653.
&t 15,470 71,253.82 5,000,902.78 0.45% 55 99.55%

9.2 MIRESEHARMLN REFEEEEHFIR

i H B B masag () i 3 4 A 45 E 5]
2= RAME R IE B B
481,928.05 0.05%
BEA
HEEHANTA ML R :
E R BN ER G E
HARKES 7,033.95 0.01%
BE C
A1 488,962.00 0.04%

9.3 MIREESEHAR AN RFFA ST HAZESHBUS E X HE R

7 H

ARNF PG BN HE
SERCE AT AL S5t A
FEA AT I FE

1 B ) FAHESOHESEREEXE i)
E 2= FAAE R IE AL B
. 0
B’E A
E 2= FAAE R IE AL B
. 0
R’EC
fann 0
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Z R R TG B IR A AUE S IR BT I 4 2019 SEAE AR

ERBRNER G E
. 10~50
BEA
AILEGIEARMIFEAIT | ERERNE R G E 0
A4 BEC
&t 10~50
810 FHAEESHHED
BT A
T H ERBENMEAIEHERES A | BRBEMMERERE RS C
HEEE&FAMH (2017 4 11 H 15
2,897,690,617.65 257,711,628.06
H) FEE 05 A%
ARG B AR 25 4 1 400 A 2,405,199,444.56 216,111,994.76
A M A 4 e R 4 62,767,938.65 35,662,173.43
Tl AHR A HH 2 4 e I [R] 477 1,479,052,924.40 138,392,070.63
AR WIS 37 5 2 sh 4y 40 - -
AR A A HA AR 25 4 1 400 A 088,914,458.81 113,382,097.56
81 EXHEHER

111 EE&HFRFEARSRIK

WEHIA, AE TS HHRA N RS R

112 ZEEHHEAN. Z&HEANENEZSHERIRNERAFRS)
WEHIN, ARG EHANERNFRZWT:
2019 £ 3 7 30 H, AESEHNKA T (HEEGEHARAFRGPEHNRLEAE) |

GARGEHRNE CREFH LRSI EHGED,

AL A EEREK, BEAESEEARSLH;
2019 F 6 H 1 H, AESEHN KA T (HRESEHARAASIEENERLE) , &
AEEGEMNECRERSE - RSWHEBGEE, BERE L EARSEHATREER T,

AN A SR E N L TS E M I TE RS T

HSAEX [ 4 AR AR S i P NE G,

H 2019 4F 12 H 18 Hid, 2R LA FHEAL A R RAT R A IR A mLEAT B R T R A 35S .
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UIBRESEEAN. B&W™. E&BEWFHIFR

WA, AT R A FI8E 8 P LA s A R ) S ARG E PN Rl

7o B FTEE S R UR A F I

11.4 Z SR FRIE AR

WA, A GBS
115 AEESHATHIHISTHTESAER

ASIE G B HE 1 TR AR R LIRSS W SR AGE T R =TS 55 . CRRRE B A A0 SROE TR S5
T B L ST 4 B AR 2 HIT 355 T R4 79 100,000 7T
116 BEA. TEALREREEN R ZEERLETEHIL

AMEA, HEEFHA T AR SR E N AR ZAEE AT .
117 BRI AR5 B ITHA RER
11.7.1 ESMMUESS A RIZ 5 BT R BB RS E R

SRURAL: ANIRTIT

AL 5 NS A Z 7 v A 4
L5
i 24 A i 24 A
75 Tl 24 PR T H/E
JSAE SERAZ S i EREN
s
B L EL 3]
[ IHIESR 1 - - - -
i ERAEZF 1 - - - -
A F] 1 - - . R
I RAESF 1 - - - -
B UESF 1 - - - -
HEIESR 1 891,146,151.55 |  15.33% 633,879.73 |  14.04%
HRKIES 1 856,865,817.23 |  14.74% 626,626.61 | 13.88%
HHZRIESR 3 744,923,844.07 | 12.81% 613,287.04 | 13.58%
RITUES 2 722,894,900.62 | 12.43% 514,197.97 | 11.39%
ESpnT 1 714,068,722.82 | 12.28% 665,000.72 | 14.73%
] B IE 7 2 584,427,940.55 |  10.05% 415,706.38 9.21%
RS 1 319,153,118.80 5.49% 297,229.20 6.58%
KPFIES: 2 240,743,470.92 4.14% 171,242.28 3.79%
JHAUE S 4 271,789,196.63 4.67% 202,488.27 4.48%
Ph R UES 1 168,787,169.09 2.90% 123,433.07 2.73%
JIBIESS 1 157,328,225.78 2.71% 149,666.88 3.31%
RACUES: 1 84,194,982.53 1.45% 59,893.30 1.33%
Vo 3 IE S 1 47,439,103.34 0.82% 33,743.21 0.75%
TEFE SR 1 10,028,500.00 0.17% 9,686.63 0.21%
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[ 22 RO B R0 LR & BUIE R 5B G 2019 4R AR TR &

T AR AL AL FEAR v A «

(L BAHER, FE R

(2) WESIRDLRGF, TN 55 0bR iR A 7] 2 B IR DU GE 5

(3) &EAT AL, RiL —FNILEREMLETN;

(4) WIREEMTE. ™%, B ez, JFagm et Sialk mBE R 2R,

(5) A E| BABERIITFLRE ST, REMIN L AT 2 IR Bt BA A 2 TR 155 T 2 A B i 70 s
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