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W FFESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR NS 5 06 FOT RS R 22 i, ] 2
ST 0 B B R S B 4 [R1 20 I BBV B DR — B

7.4.13.4 T XK
T 3% AU A2 1 32 4 I i T L P 2 0 M0 A SR B0 4 9 B DR T Ak T 3 85 A R TR 2R 1 28 Bl 1
RAPEEN AR, LSRRG« A RS AL A A A% XU o

7.4.13.4.1 FIZR KK

R 2 PR 2 i e L (4 2 SO B B e B 52 T 37 A SR ARl i A A e sl ) AR o R R Uk
KN ST s = e EB Pl el A TR 5 /A W (R N o R e i e < S d I me s S N
AT 2300 1) 45 SRORR AR 11 3778 25 BT 5 I AROR I G S 10 RS, o AR ik o ) 2 o 7 BN S 910
2% e T W PR ) R BRI B T HEAT WA, R I R AR DR AL A (0 A A5 TR0 3 R 5 X AT 4
Bl ARG RAT BRI R > B e A BT R, AR G I R B ES B &
FEAEAR KL L LAMSL TR R AL o AHEGHREA AR BUR R BT 7 £ BT A BRI

- RIE & S AT 255

7.4.13.4.1.1 FZERK ML

A NRmoo
AR
2021412 A 31 14EPA 1-5 4 5FEME s &1t
H
%wre
AT 11,569,394.22 - 11,569,394.22
i R S 1,847,851.11 4 1,847,851.11
AR S 323,044.49 323,044.49
N e 2,734,923,123.
A Gy M A b vt 141,341,120.50, 2,661,000.00 2,590,921,002.91 a1
MIRGIEFRTE S K 13,950,626.20| 13,950,626.20
IVEA&RIDSS - 2,471,993.60 2,471,993.60
IR HR T 12,197.19 544,117.80|  556,314.99
e it 155,093,607.51 2,661,000.00 2,607,887,740.51/2,765,642,348.
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£t
AT RN SR - - - 3,452,403.95 3,452,403.95
NATHEE B - - - 575,400.64  575,400.64
Nt AZ 5 % - - - 1,077,049.35 1,077,049.35
AT F B - - - 21.85 21.85
HoAh A7 £5 - - - 220,000.000  220,000.00
UiTigsSeay - - - 5,324,875.79 5,324,875.79
| R UG B Bk 155,093,607.51 - 2,661,000.00 2,602,562,864.72/2,760,317,472.
23
LEER
2020 4 12 A 31 14EMRA 1-5 4¢ 54D E AitE it
H
wre
. 186,069,969.0
BT 186,069,969.03 - . i 5
= D 3,087,692.53 - - 4 3,087,692.53
FHRES 771,988.24 - - 4 771,988.24
N e 2,019,195,572.
T oA - - 1,691,701.95| 2,017,503,870.71 66
MR E, - - - 25,862.40 25,862.40
AL HR DA R 99.99 - - 222,780.29  222,880.28
Hre Rt 189,929,749.79 - 2,017,752,513.402,209,373,965.
1,691,701.95
14
£t
NAHIFESRTE H 2K - - 4 36,625,093.69 | 36,625,093.69
MAHE BN FR M - - 41 2,685,675.96 2,685,675.96
NATFEE T - - 41 447,612.68 447,612.68
NATAZE 5 3 - - 41 1,656,196.04 1,656,196.04
N AE i B - . - 14.11 14.11
oAt A7 £5 . - 4 180,000.00 180,000.00
UikGigseay - - 4 41,594,592.48 41,594,592.48
R AU BE B 189,929,749.79 2,167,779,372.
- 1,691,701.95 1,976,157,920.92
66

T R PR AT B LA O, % IS 2 A 5 55T E O H R0 H A

FH T UK.
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7.4.13.4.1.2 FlIZ KR IR A% 43 A

T 2021 4 12 H 31 H, AEEFFA I HVEGZF B 2 SO b 2 & B 1 3HE 10 EL N 5.22%
(2020 ££ 12 [ 31 H: 0.08%) , PRIILTTIH A IS T AHE 6 58 1 (E T B (2020 4F 12
H31H: .

o

7.4.13.4.2 SN KRS
AINIC ASE A& 45 <t TR A 2 0 4B SR R I gt R AN SR AR B A AL s i RSz . AR Sk 4
HIFTA 537 Kt AN R T i, BRLH TS R AN XU -

7.4.13.4.3 HAbMriE XK

LA XU 415 22 <5 T4 < i T L FA) O 0 (B BRI < 1 DR ok T 7 ) 3R AAMIEIE 2 RASE
(TS U DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT s (1 LA A X
B RS T BAMIE SR AAT TR B B 2B G DLEAF PR SR REE, ] BESRUR THIESF 117 7 BEAR B s ) 52
M o

AR FE Gl 5 B2 A 1 70 B B AR A A A XU, PP 42 B <5 1 () rhon 50 B A5 B9 AR 220K
BAT B IR E . BUAh, AT G PN ORI S IR A M i st i, e ilis £
Tl BT RN B Gt AT R B, A4 VaR(Value at Risk) 5 S5 R A 56 = 187 s )T 76 4 A RS
S T S RS R AT R R A EE A

7.4.13.4.3.1 HARM#E XS O
SEih: NRMT

AHEAAR R
2021 4F 12 A 31 H 2020 4F 12 A 31 H
TiH
e A AORErE o I 4 R
N R E N RME
LB (%) LB (%)
2,590,921,0 2,017,503,870
oy M b B e — B SR T 93.86 93.07
02.91 71
T e B P —FE G R
T oMM r:—neEf
7
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2,590,921,0 2,017,503,870.
ait 93.86 93.07
02.91 71

7.4.13.4.3.2 FAbgRE RES KIBURE AT

E§5 B BT E HE AR B A T R B AR

X B SR H 2R B B
el Cpfr: AR

HH I XA 5 R AR 5 PNk AR
g 2021412 A 31 H 2020 4£ 12 A 31 H
:%5% /ﬁ%mmaﬁt 1% 122,559,351.71
0
ii% /ﬁ%mmaﬁ? Y/ %) 122,559,351.71
% 5%

M 12020 £ 12 H 31 H, AFGRILHART—F, T2 P L2080 THE ARG R RS X
B B AHE I

7.4.14 BT EBEMHr TR T E R PR HARF R
(V) fetiA

(@&m THRA A E TR A
ARMET RS RATRZER, BXA SR E R S B A E R R N EFTE B
JEURIRGE :

H— B MR B GHETEER TT  ER B AR
BRI BRER R B M DR B B f5 L B R LR ) AL
=R AHSRTR P B B AN AT I A

(D) RS LA So i T 1Y) < ik T

()& =k THARMME

T 2021 4F 12 H 31 H, AFEERAA LA i Th 2 AR AN 0 a5 i e i st h s T
fi— 2 IRIIARETN 2,545,290,931.16 G, J& T35 2RI ARHI)y 145,255,360.05 7T, J& T 4 =2 KK
RENN 44,376,832.20 7C (2020 4 12 H 31 H: 25— ZIRHIRHN 1,705,179,371.43 7o, J& T4 2
RN 314,016,201.23 7T, JoJ& 158 = 2R IR ER) -
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AT 4 DL R R O IRV R R S TR 2R F O\ % TR U Ta) e eI

XTSRS 5 fir LT I RER A5, 45 B E RS R 52 5 AN ER (BB ER A5 I (32 5 A
WER) BUR TARAIFRATERG O, A A S THEM O 2585 IR IEER H IR 52 5 ANHER 1 1E) K&
PR 90 IR RE AR SR P SR AN 53 1 2 SCMEL AN — SR AR A4 T B o SR PR AS R I A A X
T BRI MR, B MR GTR A SRUHME N R 2R — RIS R 5 =R K.

(i) 25 = A SO AR AR AR 1A By 4 46

12021 £ 12 [ 31 H, AEGFA A SCOMMEHE T35 =Rk B EH T A 44,376,832.20 71(2020
12 A 31 H: ). T 2021 4EF, ARIEEWISLEE = JZ k4Rl T H 43,590,866.70 J6(2020 /% k),
TP ORI R R (A RIMERSHIE ST H ) 14840 785,965.50 J6(2020 4FfE: ),
2021 4F 12 31 HAFRA A =2 &Rl THIE N 20210 45 5 157 26 ) A SR 13 85 5% (1742 5 440

(AR EA S5 ) A 785,965.50 JT.(2020 Ff: ).

F 2021 4 12 A 31 H, FRE=ZXEm T HEAM IR, ARE N 44,376,832.20 TG,
RSP ks BB AT A8, A ATISAR N B h%, 15 A SO 2 18] 9 U 5 0%
R

(C)AFRFERI AL SO T i 1 4 ik

12021 4 12 H 31 H, AFGRFEA ARSI LAA Fe BT <8Rl 537 (2020 4 12 H 31 H:
[A)

(A)ALLA SEHHE TR A i TA
AL SEHME T B <l B A 4 5 T2 B N SGEROUR FoAt R f e, KT B S 4 fe
HAHZER D

(AR BER R AT (Al tHENEE 22 5 — SR CEBIARITHE ). (ks tHENISE 23 5
— R ER ) (M THENEE 24 5 —E M) M (Rl AEEE 37 5S-G Rt TR AR
(U S FRsBraft THAEND)AE TR E, PLRIVEGER. b EARAT ORI B8 B R 12 T 2020 4F
12 A 30 HRAiM) (T it—5 SHVE Sefi G THAR S THENI @A), ASHEHR RIS Y
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AR HL B 3

4 2021 SEEFERE

TR AENS I 55 R RIEEM IPPAG o ST AIE G S5 PRI, 7 <t T L o DU RO AN 2 X A 3 4
RV 25 IR BN 78 R 7 A B KR

AF4HE 202241 A1 e

IR A B, 2021 4F (1 HBER R A E A

BIIPRAT AR SSHRLE , T RATHEI SCVF A 5255 T (505, A0

(3)FR 2> SR (ELANAAT B e fith T ELHE U, 3883 B 7 A7 o H AR Sk TG i 0 ) ) LAt B B T

BRHAEME
8.1 HIREEH=HEHN
G AR Mot
Fr 5 H & b B B L (%)
1 S E S 2,590,921,002.91 93.68
Horpe B2 2,590,921,002.91 93.68
2 B - -
3 ] 7 AL 7t 144,002,120.50 5.21
Horr: fi27 144,002,120.50 5.21
B SCRRIESR - -
4 T4 m A - -
5 ST SRR - -
6 SN IR < il 5 - -
Horpr: S =C R 1) SENGR
& S ' .
7 %ﬁﬁ%ﬁ%%%ﬁﬁé 13,417,245.33 0.49
it
8 oAt 25 100 5% 17,301,979.28 0.63
9 it 2,765,642,348.02 100.00
8.2 HIREAT WA KRB ER A S
SHRAL: NIRRT
ob 4 B 7 4 AE LA
R GRlES Al
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AR AR B L - -
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B KA, 6,805,000.00 0.25
C | il 2,529,110,201.00 91.62
5 T #T0. SBoK A=

HER - )
E eS| 4 4,713.80 0.00
Foo SR 540,653.17 0.02
G ZIEIEH . CAEF Bl - .
H | fEE ROl 48,812.16 0.00
| 5 RS REAR R

25l 3,209,176.85 0.12
J R 69,749.68 0.00
K | =k - .
L FH BTN 55 i 55l - .
M BHEFFEAEA MRS 50,663,048.82 1.84
N IKH S IREEAT A L5t i B 324.221.86 0.01
0 JE RS BRI H AR R 55k . .
P |#HH ) ]
Q | PAEMHZTAE 18,161.78 0.00

A BRI 127,263.79 0.00
S LA - -

&it 2,590,921,002.91 93.86

8.3 IR A FaMME b Z B i5+H L /N B BT B 43 Bt A 4

SHERA: AR

i B 4 0E
Fag | B Ji SR A PR () AV
{E A1 (%)

1 000902 B 9,500,000 160,455,000.00 5.81
2 002436 MeAREHE 10,000,000 140,000,000.00 5.07
3 300750 TR AR 200,000 117,600,000.00 4.26
4 300702 RFWetn 2,271,000 109,045,350.00 3.95
5 002876 =k 1,720,000 107,465,600.00 3.89
6 600499 Ak il i& 3,700,000 91,834,000.00 3.33
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000636 KA A 3,000,000 89,400,000.00 3.24
002236 KA 3,500,000 82,180,000.00 2.98
002332 3 1) 24 6,000,000 79,200,000.00 2.87
300636 & FI 25, 3,000,000 79,080,000.00 2.86
000063 HG I TH 2,350,000 78,725,000.00 2.85
601012 e 3 L 910,280 78,466,136.00 2.84
300657 SMEHT 4,603,300 76,000,483.00 2.75
002594 il 250,000 67,030,000.00 2.43
002756 TR R 450,000 66,609,000.00 2.41
300121 [EERRESES 5,597,100 64,982,331.00 2.35
603229 B 1,695,139 61,720,010.99 2.24
002475 SRR 1,246,917 61,348,316.40 2.22
002745 ARRFR 4,000,000 60,520,000.00 2.19
300218 2R A 3,240,200 56,087,862.00 2.03
300776 RO 210,000 53,739,000.00 1.95
002664 K& A5 2,700,000 53,595,000.00 1.94
300215 FLRHE 5,000,000 50,150,000.00 1.82
688333 iEbakss 220,000 46,860,000.00 1.70
603308 I 2,000,000 44,640,000.00 1.62
603501 FIR My 140,000 43,507,800.00 1.58
600031 =—®HT 1,900,000 43,320,000.00 1.57
600346 (IEWAKEYES 1,800,000 41,346,000.00 1.50
603520 GIp. A 600,000 39,000,000.00 1.41
603181 2R 1,898,795 36,418,888.10 1.32
300014 e h 4R 300,000 35,454,000.00 1.28
002415 RN 667,795 34,939,034.40 1.27
002623 DL 1,000,000 34,160,000.00 1.24
002080 AR 1,000,000 34,020,000.00 1.23
002291 AN 1,675,977 31,357,529.67 1.14
000725 HAERTT A 6,024,086 30,421,634.30 1.10
300401 e A 2,000,000 28,760,000.00 1.04
002214 Kor R 1,424,522 28,120,064.28 1.02
600745 BP R %S 200,000 25,860,000.00 0.94
688015 TR 566,765 20,856,952.00 0.76
600703 =L 500,000 18,780,000.00 0.68
000338 HELEH) 1,000,000 17,890,000.00 0.65
002068 S ARy 1,500,000 15,750,000.00 0.57
600438 T8 A 320,900 14,427,664.00 0.52
601636 AR 4] 700,000 11,970,000.00 0.43
601168 i 12N 500,000 6,805,000.00 0.25
300274 FH 't HL Y5 30,000 4,374,000.00 0.16
688235 [ERuE Tl 19,217 2,622,351.82 0.10
601728 i [E FLAE 394,011 1,682,426.97 0.06
688176 P HT 2 2 37,990 873,010.20 0.03
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51 688232 A 18,893 820,900.85 0.03
52 688739 R AEDD 9,326 709,988.38 0.03
53 301087 AR RTT 8,476 665,813.80 0.02
54 301050 T 2,329 565,720.18 0.02
55 301029 [EREpO 4,617 424,278.54 0.02
56 688789 PR 1,400 362,404.00 0.01
57 688167 JEJERH 2,014 355,813.38 0.01
58 688553 T2 8,928 300,248.64 0.01
59 688262 ELCRH 7,129 299,275.42 0.01
60 688690 NSRS 3,477 277,534.14 0.01
61 301166 T4k 2,528 258,233.50 0.01
62 301096 B IEZ 2,714 231,152.38 0.01
63 688087 PR 2,469 230,604.60 0.01
64 688206 NEFS BT 6,000 220,140.00 0.01
65 301100 Wiy 5,985 218,204.16 0.01
66 688076 WHARAEY) 4,984 205,988.72 0.01
67 688257 By 2,899 191,913.80 0.01
68 301180 TitERH 6,536 188,319.06 0.01
69 301111 BHYE 3,783 178,144.72 0.01
70 301089 HE Z 2,198 173,975.80 0.01
71 301108 Ty 2,800 166,667.20 0.01
72 301179 RS 2,941 161,592.01 0.01
73 688625 SRR 2,672 149,979.36 0.01
74 301046 REME R 2,891 146,077.80 0.01
75 301199 LR 4,014 139,825.80 0.01
76 301020 =B R 4,210 130,084.79 0.00
77 301026 B R 2,027 129,306.03 0.00
78 688737 HERHL 2,186 127,902.86 0.00
79 301092 PRIl 3,230 124,293.63 0.00
80 300912 I =R 5,117 122,756.83 0.00
81 301078 “%rE 7,551 122,178.69 0.00
82 301021 FERHOE 2,899 121,096.99 0.00
83 688236 FALEST 4,052 110,984.28 0.00
84 301133 Sy 2,860 102,096.28 0.00
85 301155 77 R 1,054 101,974.50 0.00
86 301028 R 7,329 100,722.42 0.00
87 301045 RIFFHZ 3,350 97,602.25 0.00
88 300774 AN 4,435 97,161.52 0.00
89 301193 KA 2,970 93,789.63 0.00
90 301177 1 BT A7y 792 91,935.36 0.00
91 301052 RE0th 2,520 89,331.48 0.00
92 301066 iR 3,436 85,682.60 0.00
93 688786 5822 F A 1,513 81,717.13 0.00
94 301055 ik /N R 3,541 80,181.54 0.00
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95 301030 (AREYREFT 2,417 77,945.59 0.00
96 301136 Bbr A 7,172 75,449.44 0.00
97 301083 B RE 4,160 70,270.72 0.00
98 600927 Vi &ze U 1,859 69,749.68 0.00
99 688071 R 1,101 68,603.31 0.00
100 688622 U RENE 1,204 68,543.72 0.00
101 301072 HREERS T 1,802 67,726.26 0.00
102 301049 R 1,954 67,173.64 0.00
103 688255 HURIE 1,648 66,183.68 0.00
104 301033 G A 1,076 65,640.92 0.00
105 301032 Hroe i 5,124 65,484.54 0.00
106 301041 SHFE 2,150 63,670.10 0.00
107 301036 U Ay 2,047 62,445.59 0.00
108 301007 ESULaN 3,022 60,198.24 0.00
109 301063 R I 1,524 59,268.03 0.00
110 301038 RIKH B 2,660 55,607.30 0.00
111 301073 B =)E 1,432 48,812.16 0.00
112 301053 A5 Tk 1,544 45,992.00 0.00
113 301079 AR FH W 1,396 43,352.80 0.00
114 301057 TCBE BT 2,173 42,953.11 0.00
115 603071 YreERgE 1,627 41,098.02 0.00
116 688722 [ 2 3,687 37,570.53 0.00
117 600935 IR Iy 4,811 36,756.04 0.00
118 688701 FLR A 2,340 31,590.00 0.00
119 603230 REEEE 1,141 29,517.67 0.00
120 301221 JeEE R 280 24,841.60 0.00
121 301069 JLEEHT 539 23,829.19 0.00
122 301018 SESI8 782 20,378.92 0.00
123 301149 B 1,214 20,346.64 0.00
124 603216 BRFEE 772 19,523.88 0.00
125 300994 AMERE A 420 19,089.00 0.00
126 001296 KA 310 18,376.80 0.00
127 301060 2 DE 587 18,161.78 0.00
128 301168 W R By 329 17,150.77 0.00
129 301101 B 48 371 16,086.56 0.00
130 300997 RS 928 16,082.24 0.00
131 301190 HKEHS 575 15,789.50 0.00
132 301015 [EReas] 462 13,998.60 0.00
133 603048 WAy 464 13,456.00 0.00
134 301017 WP 555 13,209.00 0.00
135 301138 HERERE L 285 12,785.10 0.00
136 301013 FIFD DS 471 12,104.70 0.00
137 301048 SIEET 843 10,925.28 0.00
138 301002 A R A7 201 10,813.80 0.00
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139 603219 'R 528 10,449.12 0.00
140 301025 BRI 403 8,414.64 0.00
141 300814 W HLEE 328 7,832.64 0.00
142 301198 AT 262 7,650.40 0.00
143 301016 IR 275 7,128.00 0.00
144 301004 a4 312 6,389.76 0.00
145 301056 AR A 572 6,343.48 0.00
146 300854 H = AR 203 5,539.87 0.00
147 001234 et 333 5,504.49 0.00
148 301027 AR M 286 4,761.90 0.00
149 603176 MIEE Pl 1,924 4,713.80 0.00
150 301037 R AE 193 4,682.18 0.00

8.4 MEM W BERHAAKEKRZES)

8.4.1 RIFTASHE i HIWIH & H ™ 1$#{H 2% BiAT 20 4 KRR 40

SHERAL: NIRRT

o IR 4 BT A
5 i =S Ji SR A PR N AN X
Eepl (%)

1 000902 B 254,189,619.14 11.73
2 002436 MeARFHE 136,740,483.82 6.31
3 600499 Rl il i& 133,091,234.23 6.14
4 300657 SMEHT 131,283,192.37 6.06
5 300121 {ERRRISES 105,621,893.68 4.87
6 300709 KRN 104,998,749.45 4.84
7 300750 THERA 100,036,173.60 461
8 300260 SR 96,960,380.52 4.47
9 002756 TRH KL 85,536,794.02 3.95
10 000063 G 79,449,754.88 3.67
11 300702 RF e 73,921,098.52 3.41
12 603229 B2 67,116,238.91 3.10
13 603520 iy 63,456,466.19 2.93
14 000636 R 62,958,181.00 2.90
15 002745 AIRFR 62,051,160.56 2.86
16 002415 T AR 62,035,415.00 2.86
17 300748 & 17K W 60,487,567.00 2.79
18 000725 HRJT A 58,033,387.28 2.68
19 600346 (EWAESES 55,912,959.55 2.58
20 002664 K A5 54,405,162.60 251
21 002623 NIBZLT 54,271,298.95 2.50
22 600031 =—HT 50,042,808.00 2.31
23 002475 SR 5 49,264,870.45 2.27
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24 002594 & 47,452,752.15 2.19
25 300215 FLRHE 47,154,582.54 2.18
26 300636 EESEZNA 47,116,029.61 2.17
27 300193 (ERW TS 46,869,243.00 2.16

TE: SRAESPHLRANREC S RECRN R LA HED A, AHREHR S % .

8.4.2 RiIs2i &HHE H VIR SR =3 H 2% 5AT 20 4 M =R 40
Sias . NRMT

o A3 4 B P A
5 i SRS i SR A PR AH] RS A
bl (%)
1 600499 bk il i& 169,248,794.14 7.81
2 300260 e N 144,638,552.16 6.67
3 002756 TR 124,088,394.00 5.72
4 600521 Heig 2l 100,454,502.39 4.63
5 000739 L 2l 95,021,510.12 4.38
6 002876 — 86,775,048.75 4.00
7 300709 KR 83,943,138.09 3.87
8 000049 1 3% it 77,395,089.53 3.57
9 300748 4z 717K M 72,797,716.48 3.36
10 002472 IR AEZ 71,858,444.75 331
11 000902 BEF 67,726,028.34 3.12
12 603185 WL 64,860,078.00 2.99
13 300636 & 240, 62,817,993.08 2.90
14 002250 BRA R 61,805,445.23 2.85
15 300841 AR 60,568,276.36 2.79
16 600346 (EWAPELSS 58,614,599.84 2.70
17 002332 Il 1 24 57,180,464.09 2.64
18 002594 Al 54,336,619.02 2.51
19 000636 M A 54,208,728.88 2.50
20 300657 SMERT 53,887,055.84 2.49
21 002409 MR 52,490,736.18 2.42
22 300193 RN 51,920,099.40 2.40
23 002812 BEER Ay 51,408,295.38 2.37
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9.2 HiIREESEEARNMEN RFFFEAZEESHEN
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FHEFHNFTA M T
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9.3 BiIRELSEE AN BFA AT HRNZEE AT B X B F1E R
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ARG R EGAEMEFA RIS 0
80 HHRRELSEHFHLTI
B
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ARESEHNE )\ JEEFLE RS WHEBOET, KRIEFEEARRESE AR DL,
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