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2T R B 0T B R A p  [R) 20 AR B T AR — B

6.4.13.4 TR
T 3% IR A2 6 22 4 P45 o ik T 2L P 2 0 A0 1 B8 oA SR BN 98 2 DR I Ak i 3 35 A A IR 3% 1 A8 B0 1
KAV, AR R ZRE RS AN KU AT At A SRS

6.4.13.4.1 FIRRK

R 25 Ry 2 4 i T L) 24 o B R 4 I 52 i B R SR AR Al i R A sl KU o R e U
i T RIS e T TR 2 LIRS BN ONE R B, Hr i s R A2 G i TR T I
AN 231 1) 25 RORR 4 117 37 M) 25 B80T 5 A IS 0] T AR SR B BT 5 e 18 PRI o

A R < ) i < BN BN A < T M PO M R BBV B VAT A, DR IE I B BT AL S A
WA D7 % IR HE R AT

AREE G R SORAE R R B MRl AT, IR S IR K 28 TE S
MEAEAR KRR EIST TR 3R . ARFE G R R U 587 R 2N BT ST
B AT RIE 655 -

6.4.13.4.1.1 2R Kk D

A Nt
AR
1AELLPY 1-5 4F 5 4EL1 I AR &it
2020 4F 6 H 30 H
%"

TR 13,281,955.58 - 13,281,955.58
= D 282,046.40 282,046.40
FHRES 536,453.01 536,453.01

N e 379,141,693.3
T o a g re 379,141,693.31 L
MR 775 5K 96,356.79 96,356.79
MIRCF] R, 2,978.69 2,978.69
393,341,483.7,

et 14,100,454.99 379,241,028.79
8

i f5t

MNATHIEFIE H 2K 3,072,219.96 3,072,219.96
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AT N - - - 208,883.24  208,883.24
AT 9% - - - 41,776.64 41,776.64
IATAE 5 B - - - 75,193.52 75,193.52
HoAt A7 53 - - - 2,789,767.44 2,789,767.44
6,187,840.8
i fie st - - - 6,187,840.80)

GIESS SN 14,100,454.99 - - 373,053,187.99 387,153,642.9

TE: RAPPRAAIE GG KA SCE,  FFE G Z000E A R FHE 4 B s3] H 2,
BHFLTRK.

6.4.13.4.1.2 F|Z X B BBURR AT
T 2020 /£ 06 A 30 H, AEREEFAHNAGMEGFRETE A RME 524 %7 HE R HE ] 0.00%,
AL T 3 ) 26 B AR Bl o0t T A 6k 4 8 7 141 TG B KRS

6.4.13.4.2 AMIC K6
AN RS A& F 4 B A S A 8RR SR 490 & R ANV AR B i R AR B s R . ARk 4
I RTA B2 7= R S U R T, TR TE 8 R AN R

6.4.13.4.3 HAMHE ALK

A AN b XU A2 8 1 4 T 4 i T 2L 10 2 A0 A B BSR SR B 4 0 62 R B T S ) e A AN 36 LA
IR TT 3 A A TR 22 AR B i R A B (R R o A e 3 R B TR SR A8 5 BT b i sARAT I R T 358
Sy I ZE A F5, BT TR AR FEA A A XURS RV T B AMIE S5 RAT B4 5 488 15 0 SRR A S T 50
AT RERUE TIE SR T 47 BE AR B (K 5

TG BT T AR IR B e A T e R AR TR B R e i R AR B SR RS
AT T, DA B KT 4 1 e AR R [ f A 6 SR P 4 ) A0SR mT BB T SR I, AR 4 1 B 4 5
PN A AT IE SRR, DME S BRI R 2 1R 2% o

AFE G TR BIBEEE 77 3 &R P I LN 90%—95%, L H AR I Bl s 0 It % L 46 a4 J
JREFIBE T EEBIAMIS T B SR 55 77 1) 90%,  HAMIK T AR & 55711 80%. RFANAC 5 H HALEF BRI 1
RE LTI AL D RUES G, B REFFAVE T JE 4 58 7= 15 E 5% DL 4 5 0 H 7 — 4 LA ABURT
195, BOEBRA S T8 = Wi 3%, JEAh, TG IS BN f H X AR 4 Frie A iz
Wi st iz, g H 2 Fh e 872 ST KK &, 45 VaR(Value at Risk)$8 725K Il it
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ARG I FROVE AE AN AR AR, RIS Ty SE BT XU BEAT ER BRI 51

6.4.13.4.3.1 HAhras XA
S, NRMT

ARIAR
T H 2020 /-6 H 30 H
A E R T I E L] (%)

A o M R BE P — IR AR B 379,141,693.31 97.93
A8 Gy M4 B P — B 4 4 R
A Gy AR YT = — S 4 IR A vt
TR SR %™ — BUIE#E Bt

=17 379,141,693.31 97.93

6.4.13.4.3.2 AR KU A BUR 2B
T 2020 £ 06 A 30 H, AFEE AL MR —F, ToL8 T 00 B v B AN R XU 2 4

BEPHFEL A RE R o

6.4.14 F B TEMBN & THRR T E U AN IR

(1) ~RrhrE

(@) AL SEUME THE AR T A

ANCAZ SO B 0 < b B 7 R A7 05T 32 LA SRR A < b A e, FURTEHINME 5 A et
THAHZAR N

(b) A2 Fo i {8 v ) < b A

(i)t TR A eMETHER T L

RAEE A AT E PR E B RS U RICE R ANE, ~ RAIMEZ KA 734

SRR MR B AR RV K T3 b (R ) AR A

BRI B AE RS ) s A (e RS U A S ) T B L BRER — E P T
A LAS ) 7= B A7 i

HEIE CLAT WSS T 800 LLAM A &y BERA i 10 5% 7 A7 A5t 1 o AN AL (AN AT WS N
fH).

(i) %% 2 A T2 A et
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T 2020 4 6 H 30 H, AFEEFAMUARMETEESHM TR PETE—ZRIREN
378,202,965.94 7G, £ _JEIRIIREN 938,727.37 T, TJE T H =R KR E,

(i) 2 R E TR 2 K ) Y B K AR B

XFFUEZRAL 5 i BT IR AN 27, A I E RS IS R . 58 5 AN TR IR (BL AR K Bk A5 I R 22 5 A
TEER) BUR TARATFRATEE O, AFEE 70 5 H 258 5 s ER H 18] . 28 5 A& R 33 18) K
PR ST 1) AN AR SR B SR AN 27 B 8 SEOME SN — 2 IR AR At AE A B rp R A B AN il L 2 A\
XA FRAME FIFEMARE L, B A S IB EE A 557 A BN 28 — B IR = R IR

(iv) 5 =R R SN B AR AR A A 5y 4 550

To

(c) AFRFBERILAA SEOE T B il T H

12020 £ 6 H 30 H, AFGARFFAAHFLLHI LA SOUHETHE R SR T ™.

(d) ABAA SO E TR il T

ANCAZ SO B 0 < b B 7 R A7 05T 2 LA S SCIR IR A g b A e, FURTRMNME 5 2 se
THAHZAR N

(2554 HREK

TARSTHIA), A HR IR S0 A AR S8 85,160,962.09 JT,  Hr AT DUBCEE SCAT ) H
MK 58,130,645.52 T AT AR & SCAT I K 27,030,316.57 JC.

()R A SO EFIE 4 IR AT, B e S 3 H A 4 0 75 20 I 1 A S 03

7 BRAEwmE

7.1 HREESFET=HEHER

SRR NIRRT

g | T e 59%?;%? nie
1 & e 379,141,693.31 96.39

Hodpe R 379,141,693.31 96.39
2 FE AT

3 [ 5 WAL i 4% B
Hrp i

SRR
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4 HEBRE - -
5 SR AT A R % - -
6 SN IR 4 i 5 7 . .
Horrs SR [ U ) SN R 5 4
B
7 BATH TG H & 51 13,564,001.98 3.45
8 HoAth 25 11 7% 7= 635,788.49 0.16
9 &t 393,341,483.78 100.00
E: B R AR R B AR R A .

7.2 WERRETW D ROBEERRAS

721 BB FEHREATWSRBER LS

SRR NIRRT

KD A A o B B 1 L A
(%)
A PR BRIl - )
B R - .
C |l 378,025,208.06 97.64
D [, By R SOKA AR - -
E @5l - )
FoERRZEE - )
G [z, Bl - -
H  [{ErE s - )
| (5B A AE SRR - -
NI 4 - -
K [k - ]
L GRS RS - -
M BHER TR AR 55k - ]
N KF] FREEAI A L it 5 # - -
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JE MRS « ABFRAI AR AR 25l

uE

TARM2TAE

St R E R

»w | |O |v O

e

At

378,025,208.06

97.64

7.2.2 BB EHARET W R ER R A S

SRERAL: ANRTIT

AR

RIES

NRME

ok 3 4 B 7 A {E EE A
(%)

7N NN -4

R

il & b

912,987.16

0.24

R 70 VR SOKA = Rl

12,766.32

0.00

SR

R EE

ALilis . A hEAIRELY

I (® |m |m {00

7 FAE ROl

5 REARR . BTG BRI

190,731.77

[

bl

4

AR 55 i 55l

BHEART FUR BN 55

KA PR O L0 B

JE R MRS « ABELA AR IR 55l

uE

DA TAE

St R E AR R

»w | |O | |0 |z |2 |r X

e
e

it

1,116,485.25

0.29
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7.3 BIRHEA A G B E IR/ B BT BSR4 B A 4

7.3.1 FIRBHEEE LA RPHE SR ST HE IR RIBTA BSR4
SPEAL: NRFTT

o HE 4 Y P
Fa | WA Ji SR A PR HE(K) VADIIXIES
LA (%)
1 600690 MR K 3,292,070 58,269,639.00 15.05
2 000333 E LR 940,019 56,203,736.01 14.52
3 000651 & 7 HLA% 905,292 51,212,368.44 13.23
4 002508 AR 683,143 21,252,578.73 5.49
5 002032 75 ¥ IR 252,697 17,941,487.00 4.63
6 002242 JURH B4y 469,269 17,489,655.63 452
7 002705 B 467,852 17,067,240.96 441
8 002035 Herg Iy 1,006,626 10,197,121.38 2.63
9 603486 BHA T 326,304 9,857,643.84 2.55
10 002959 /NREHLEY 75,000 9,225,000.00 2.38
11 000921 GXH 647,009 7,867,629.44 2.03
12 300342 REALH 397,100 6,802,323.00 1.76
13 603515 KK e A 215,150 5,888,655.50 1.52
14 002668 LR 1,271,900 5,787,145.00 1.49
15 000541 ol 1Ly HEL B 934,422 4,830,961.74 1.25
16 002677 AN 397,097 4,479,254.16 1.16
17 600261 FH St HEL B 1,253,764 4,450,862.20 1.15
18 300160 75 5 A 538,730 4,401,424.10 1.14
19 600336 R 722,000 4,368,100.00 1.13
20 002614 L RS 394,300 4,325,471.00 1.12
21 603868 KR A 72,200 3,561,626.00 0.92
22 603579 TR 108,300 2,904,606.00 0.75
23 300279 A m R 542,900 2,893,657.00 0.75
24 603355 Ser A 106,857 2,659,670.73 0.69
25 000521 KA 335 898,300 2,641,002.00 0.68
26 603366 H 2R TJ7 467,900 2,624,919.00 0.68
27 002543 JiFHS, 323,498 2,552,399.22 0.66
28 300625 =R 180,500 2,552,270.00 0.66
29 300217 IR HLHK 1,114,900 2,530,823.00 0.65
30 603519 S5 By 180,500 2,375,380.00 0.61
31 603303 13 H8 HE B 215,244 2,307,415.68 0.60
32 002676 8 5 A7 722,400 2,282,784.00 0.59
33 300272 ARSI 431,828 2,163,458.28 0.56
34 600854 HF =y 540,059 2,138,633.64 0.55
35 002723 e 2 108,300 2,024,127.00 0.52
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36 300660 TLIR e A 108,336 1,900,213.44 0.49
37 300403 WFEH 359,600 1,754,848.00 0.45
38 002953 H =B 72,200 1,747,240.00 0.45
39 002759 KR 252,700 1,614,753.00 0.42
40 600983 TR 323,500 1,536,625.00 0.40
41 603726 EUf 3l £ 4] 109,712 1,526,093.92 0.39
42 300808 A 75,000 1,485,000.00 0.38
43 603657 FEHRH 72,220 1,223,406.80 0.32
44 603551 B R 75,000 1,217,250.00 0.31
45 300650 K HE B 70,843 1,209,998.44 0.31
46 603685 RFERH 72,248 1,198,594.32 0.31
47 603578 — Bt 36,100 750,519.00 0.19
48 603677 A RE LIk 70,766 729,597.46 0.19

7.3.2 MIRBRBFE AL A S E SR SR = FE LGN EF R TE B3R 4
EBEAL: NRFTT

o B A T I
ey | REA JIE B A4 R HE (1K) NVIRIED
{E EE 1 (%)
1 688312 MR 7,390 308,680.30 0.08
2 688568 HRLHE 11,020 178,634.20 0.05
3 688377 TR 7,894 129,619.48 0.03
4 603087 HZEH 1,076 107,922.80 0.03
5 688277 KA 8,810 106,072.40 0.03
6 688528 Z )11k 8,337 94,458.21 0.02
7 688600 AR 5,468 84,754.00 0.02
8 300824 Jb S o 1,954 26,789.34 0.01
9 300842 W By 455 18,527.60 0.00
10 600956 R SRR 2,533 12,766.32 0.00
11 300839 T et 502 11,751.82 0.00
12 300847 HHRROL 1,420 9,854.80 0.00
13 300845 R 470 8,286.10 0.00
14 300843 ik W Sz 751 7,517.51 0.00
15 300840 P4 4 e 1,185 7,038.90 0.00
16 300846 THHRTEZL 1,131 3,811.47 0.00

74 REAN B RS R A AR ERZS)
7.4.1 RIFSENSHE M RIS FE 2% 20 4 KIRE B4
G ARt

AR A BT
Frs i S ARG i 22 A4 R A BRI RN FAHAHE L]
(%)
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1 600690 HIRER 148,550,007.93 38.37
2 000651 & 77 HLA% 133,195,322.92 34.40
3 000333 E MR 128,284,465.36 33.14
4 002508 EHR AR 61,351,928.79 15.85
5 002032 7 W IR 47,205,316.85 12.19
6 002242 JURH Ay 37,262,182.57 9.62
7 002035 Hens Iy 34,884,952.48 9.01
8 002705 B R A 28,355,277.10 7.32
9 300342 KA HL 25,458,991.15 6.58
10 603486 BHR 19,993,507.38 5.16
11 000921 HEXH 19,555,597.74 5.05
12 603515 AL HE 18,158,603.92 4.69
13 600261 FH 't HEL B 15,763,104.22 4.07
14 300160 75 A 15,582,899.30 4.02
15 002614 L¥ERES 15,265,114.00 3.94
16 002668 BRI g 15,169,522.00 3.92
17 600336 SR ] 3 13,759,274.95 3.55
18 002677 W3R K 13,499,736.88 3.49
19 000541 o111 R B 12,455,486.19 3.22
20 002959 /NREHLAR 10,075,345.20 2.60
21 300217 AT HL R 9,761,089.00 2.52
22 603355 S HA 9,595,743.89 2.48
23 000521 KT 3635 8,879,219.00 2.29
24 300279 A m R 8,722,089.17 2.25
25 002543 T3S, 8,214,041.27 2.12
26 300247 Rl R 7,819,981.00 2.02

TE: SRANEHUE RN M RSN TR LA EER) 151, A B 5

7.4.2 RFSEH S RIS FE 2%8RHT 20 4 KR B4
eh: AR

o AR S 4
5 i =S Ji SR A R A B3 H 0 P A L
(%)
1 600690 HIRER 91,030,362.76 23.51
2 603486 BHRHr 13,108,723.93 3.39
3 603515 Wi HE 12,839,934.14 3.32
4 600261 FH S HEL B 9,635,613.13 2.49
5 600336 W] 8,561,625.00 2.21
6 603366 HEART; 7,233,281.00 1.87
7 603355 ST A 6,908,429.63 1.78
8 603868 KR A 5,537,558.18 1.43
9 603519 SLE A 4,951,706.94 1.28
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10 603579 TR R 4,275,154.83 1.10
11 002508 EHR AR 4,264,261.00 1.10
12 600854 Eey i) 4,171,465.60 1.08
13 603303 13 HE A 3,991,647.40 1.03
14 600983 LSRG 3,403,189.37 0.88
15 300247 Rl i R 3,167,489.00 0.82
16 603677 AR 2,488,555.34 0.64
17 002705 B e 2,220,010.22 0.57
18 603726 B e £ 4] 2,131,449.04 0.55
19 603657 FRHS 1,986,162.80 0.51
20 603685 RFERH 1,980,287.33 0.51

T S EAUE S Rl (RSN TR LA ECE) 151, A B 5 A

7.4.3 TN BB R A o A B 32 H A S WO e A
S, NRMT

SENBE LRI RRA (RAE) A 088,903,973.57
SEHR RN (A2 B 217,069,579.03

Ve SRR S BRI HZ K2 A e (A i R DLRSSS B0 3151, A% 1€
FRAE 5 9 o

7.5 BRI MF T REIBFREAE
AFE AR WIRARFFA 657

7.6 IR A RYHE 5 ZE ST E LR HEF BRT T4 B B
AFE AR WIRARFFA 657

7.7 FARIEA FMME G EE S B FHE LR/ BB R SR SCRAE SR B 3 B 4
ARSI AR T WA ARIFAT B SHF RS

7.8 AR A ARHME G F 7 EHE BB/ N HEFF BT T4 Bt & R B 3 B 4
AEE SR PRRIFA T EIR

7.9 BRI SMME G FEE B HE IR/ HEF BRI BUES 3 A
ARG AR WIRARFFABGIE

7.10 MEFIRAEEBIHIBA KL 5 oL UL

AL G A B R B BT FR B 1 o
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711 IWEHIR AT S BB BRI 5 oL U
AT AR I AR B E 0

7.12 BRAGWEME

7.12.1 AR AN E AR BT FT T AR 2R B RAT AR 5 1) 3 5 T B AE R 55 g o) 1 AT —
FEZBIAFFETT AT

7.12.2 R AT+ 2B, BB T R A R 1k B R P AR L

7.12.3 B At - T 7=

B NRMIT
R 2475 &H
1 7 H PRAE 536,453.01
2 CUIEZ# T 55K 96,356.79
3 JSZ UL il
4 JSZ USRS 2,978.69
5 2 H IR
6 HoAt RE R
7 542 H)
8 oAt
9 &t 635,788.49

7.12.4 JARKFH BT 5 BOR BT ] B i 25 A
ARSI AR T IR ARFFAT A e el 77

7.12.5 BRAT 48 BEE A AAAETE Z IR E U3
7.12.5.1 FAREESF A4 RE RS Z IR B SR UL
AT AR IR TG R B AT 44 ISR AP AN AEJUE 3 PR DL o
7.12.5.2 FARMRRALFE 1T T4 R A FESE SRR 18 5L 9 Ut
S NIRRT

WEZIREH) | HEREEE | RIEZRE
N R E 18 EE 471 (%) AL
1 688312 HEE R 308,680.30 0.08 | HriHEiE

| MERE | B4
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688568 hRE K 178,634.20 0.05| M TFHK
688377 18 3 R 129,619.48 0.03 | M TFHK
688277 KA 106,072.40 0.03 | M FH&
8 HEEMFTREANER
8.1 HIRESEMFFEAPBLEANEWH
Py Esanr: Ay
ISP 1]
ARG IR AR e NS e i, PEfE
FHNSE LI 5t BB FHETF
%ﬂ%{\)ﬂiﬁz TN
) i SR | HER | S 7 B AL
i ES SR KB 10
AL £ Eb. 41 0l
60,741,39 295,813, 14,000,000.
7,754 47,788.86 16.39% 79.83% 3.78%
6.00 450.00 00
8.2 #iK EiEER+HFEEAN
¥ FrE NLH FEE A (4 5T R A A
1 Hh [N 5 RIS B 4 A FIR A ] 15,938,166.00 4.30%
= y)ﬁ+ > = n.%;g 1] {\+
) ﬁ@ﬁ#$ﬁlﬁh.ijm%%i# 10283.324.00 > 78%
HA
3 HEIESF I AR AT 6,419,023.00 1.73%
4 HEIEF R AR AT 5,827,497.00 1.57%
5 FeRUEZF A A PR A ] 5,477,625.00 1.48%
6 J7 IE RS A0 A B 2 ] 5,097,813.00 1.38%
I8 22 km v \ 3 4 N — BRI
. (r)i;zimﬁj\#%ﬁ’jﬁ PR A7) — E 3.430.000.00 0.93%
Rk 3,000,437.00 0.81%
R 2,600,126.00 0.70%
10 TR N 2,000,252.00 0.54%
[ Z8 Ik 4 8 5 H HL 88 22 &) TP T
14,000,000.00 3.78%
SRR 5 o AR D S 4 ’
8.3 HAREESEH AWML BEFH AR EHBMR
TiH Fra M aas () o 3 4 A 45 B3]
FETH AT M R AR 4 0.00 0.00%
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8.4 MIREEEHARMLN RFA AT A S A B E X F HE R

i H FAES IR EREENXE O76)

/AT LU NANIE X gl

0
WEFCER T ST AR AT &
Adk I A ATIAIE & 0

9 JrRAEEHHRS

BpL: fy
REAFAERH (2020 42 H 27 H) FE4 08U 5 932,554,846.00
Fe 4B [ AR 2 H R 2 iR 5 S R ik 4 e R D 4 0 89,000,000.00
e FEG G A AR 0 S 2R o SO SO A R 4 e [ 73 4 651,000,000.00
B o G FAE 2 H R 4R W R B S 3R 0 A Bl 4y 4 -
AR W AR ZE S L0 370,554,846.00

10 EREHER

10.1 EERBRFA ARSI

WG, RESTHEMBFRE ARZIIL
102 HEEHEA, ESHEANEIESITEBI TNERAERS)

WA, AREEE N ERANFALZI T

2020 2 H 15 H, AEGEHNKAM | (EREGEHARA A SEERNALELE)
ZARGEH NS LmEFLE /RS WHBOEY, 2K M2 EAFHEEARES S AR NS
B,

AR WA AL SFEE AL T3 GFRE IR A HRANFAS),
103 REEFHA. ELEMT. ELFEEVEHHFR

AN, RIS A Rlis EE RSB A M S AR E A el
77 FEEFEEML S AR YR I
10.4 Z BB RIE AR

WA HIN, RIS BRI .
10.5 AZEESHTH I THTES FTEN

ARG R A AR DR IS A KB P R THITEE S5 BT CRERE B S 40 e THIR ST
106 HEA. EEAKESREEN R ZEERLTFHNR

AN, BN FEEFTE AR B AR ZRE AU .
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10.7 &M AR AT 5 B IuiA RN
10.7.1 EEHFIEHR A TR 5 BT R ERE RS AAHER

SRR ANRTo
5 WAL 5 IS A% 55 e AR 4
Nype— N

mhas | W | i VI | T e

W T4 SRR I 4 &R ER

A b EL 451l

KRRAESR 1
LIRS 1
HEIES 1
he s 1
W ZRUE SR 1
HEVEIESS 1 - - - -
S IES: 1 644,630,047.67 | 53.66% 600,345.24 |  65.78%
HEFRAF 7 1 251,704,230.86 |  20.95% 234,417.77 | 25.68%
BT R 2 233,088,844.33 |  19.40% 25,951.75 2.84%
PGB IE S 1 40,601,931.29 3.38% 28,880.74 3.16%
Rl 1 22,878,485.66 1.90% 16,274.11 1.78%
PE R IE S 1 4,561,356.40 0.38% 3,335.72 0.37%
EZRE % 1 3,711,997.32 0.31% 3,457.09 0.38%
RS 1 59,609.00 0.00% 55.52 0.01%

TE: AR AL IR FEAR T A -

(1) B, 52 R

(2) WMEPIRDLREF, ST S5 F8bs o A Rl 2B IR BURR E 5
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