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FAT N BUEL) . RS BA LI, PBEEE B R R AL I XU -

AN I < (1) 2k B B NAE AL 5y AN 28 5 % F I B IRDLEAT T 78 0 IO VP A . ARSE AR
AT ARAF A A S S T AP EE BARAT, RIS AT A2 SR A A5 A AN B, A
Fe AL T P AT BOZE 53 P DA vh [ IE 7 10 45 55 IR BT A B N8 5 % T 58 A 27 2 WOR
ARG, LS REVEAR AN AERAT 18] (R MV 73732847 58 5 i 4000 52 5 ot T3 AT 45 I
A XSRS 22 B 77 AT PR A1) LA il A L PR A P XU o

AT < () 3 A PN RS 1A I XURGH A PR 38T 5 B8 ot A P 4 R A SR
UEZRRAT NG RS o A5 A5 20 oAl LA B8 PPN T, ANERE RIDF G N
I8 VR BB RORAT N8 K W 55 AR AN P XUz, DU A P 7 i 0 26 RN
HRNIIE IS LEAh, IS HE g8 BRSSP i i A RIS, et f 5
A P BT o A T HE O LA B o AT R 1 L EAT R ], SE I A Ui £ B DA AU F R

8

6.4.9.3 FBh M XK

FBNE XU A2 F 5 e 7E JRAT 55 G 0 B0 S0 3L S5 B B S A e XU o A S 41
FRBIE U — 77 0K [ T3 S0 e A AT B BRI [ L S S, 53— 7Tk
[ T3 S o ALk PR 22 5 T 33 A5 R T 485 2 6 25 R e 5 R 5% 98 4 o T T 48 17 37 LR
ZU AN LT LA B R AR B

P AT TR [ % e RTR B KUK, 3 o ) 5 A BN o A 35 i iy R A [ 175 090
HEAT P S TR P TR, R FR I SRS T T I G Sk T 5 2 UL . A
SRS BRI S AR P BT T EHUE A, 20 AR R L IS R i ) kb 2 T
K, PR R T e [ A8 A5 R ) R B XU, A A R B e 1 AT 25

6.4.9.3.1 MEMAFXESH G KRBT

A G B0 N AE S A8 A o 7 e IR C A TT SRR TR I3 5 I I AR R H M)
K CATFSEAEFF I S5 B o P X 7 B ) 280 L I B A G L5 B2 )
A PRI AT B, S AT XU R 1T A B L P A A L Y2
PR 85 43¢ U ol L9 DA S 2 6 I 16 PO A8 B 70 (00 25 A HE PRS00 Bl PR AT FE 5 1
RIS

%29 71 48 W
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AIE G RFPIESR AR IR AL 5 P BT, RIS ATAERRAT M R T 3958 5, B0 2 4
B A I 52 PRGN RE B LB LS WBRE “ IR A 7 Il 32 BRAES: o
BEAh, AR S g R O SE AR S < T S L S L[] D) < Rl % 7 7 A N R 8 < X
ENPERTR, H ER— A R A ORI A e i AR e EHHE THshiE
SR BT R A oAl I 2 8 B3 HE T 15%.

AFE GG E NG AR FEGA G T 7 A TAE B AT AR B AR AN E AT
HEVEAE SIS, B OREE A AR e m] B MG 7 S TAR H 2B (K m] 2B
fH.

RIS, 3 g BN & B WO RUWAZ 5 KB H 532 50 TSR, %R 7@
JEUU X6 52 5 36 F- W 55 K00~ B A B8 0 BT AT AR S5 AT i BRI & 55 7™ R R HE N
B, BLBOW AR R AE 5 0k T STt 58 5 B 6 B O AT 2 28 TR B S It A LS ] DY 5
o Ik KRS AN AE Byt XA o Ak, k8 BN SL 1 308 [ml A2 5 g 1 At A B A BE . AR
B S5 i ) B8O B S T AR s R I A i P RS R DL 5 B AR Bl DB DR 5 1 it 4%
NSCHHETHE LS, AR SRS IAETF B 7 i S P IR 2 DA e 1 e fth AR D9 58 5 %6 5
TR R AZ Zy e, T A i ) 98 o R 5 2k e 5 [R) 40 5 IR B BV BBl fRef— 2L

6.4.9.4 T3 X
T 37 AR 2 4 s < P 55 e it L1 28 SO B BOAR R I < B IR e Ak 1 3 45 S A 4% I 3R
(AR B I A BN RS, LA 2 UG L A XS AT LA A A% XU o

6.4.9.4.1 F|Z X Fe

M) PR A 45 < i L 24 S0 (B BRI < i 8 2 T I A AR AR Bl e AR sl i XU . A
FRABURANE b T e 3 T A R TR R SCOE S B RS, L s Ak
Sz TR T e kA S50 1 445 SRR T 378 2R T 5 I o AR OR I AT 5 1 140 XU

AT S P 3 < A TN SR A B e W 100 R A SRR B T AT M, R B AR R
A A SRR T 00 IR A R AT B

ASH G REAT BRI R ER oy b B A Rl AN TE S, DIEAIE U R E i
PG EAERKREE BT AR AR . ARG R B R BUR I B 1 28R
Tk S & E. AR IRESMBITR RS

6.4.9.4.1.1 FZR X i 1T
A NRMJG
AIHAK 2020 X X . s
6 H 30 H 1 LA 1-5 4 54D E AR &t
wre
AT 73,325,542.8 - - - | 73,325,542.8

% 30 T 48 T
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4 4
ViR 22,163,054.5 | 22,163,054.5
9 9
17 H AR IE 3,019,589.62 - | 3,019,589.62
5 5y P 4 il 871,231,153.1 | 871,231,153.1
% ) 1 |
SENIREE 4
Al ) ) )
SR S - 19,121.34 19,121.34
IDAdiie ] - - -
JEYAT R g 3 - - -
N TE A E
g;imﬁﬁfﬁ - 58,117,318.22 | 58,117,318.22
Hoptr gt - - -
Ve i 98,508,187.0 929,367,592. | 1,027,875,77
iy u:»T[‘
5 67 9.72
Uik
I A8 Bl 3¢ - 2,551,320.54 | 2,551,320.54
PATEFEA - 1,169,693.65 | 1,169,693.65
il T B
AT B - 194,948.94 194,948.94
N AHIEZ537 18,839,836.5 | 18,839,836.5
B ) 4 4
S RI 4x
AT K ) ) )
ALl - 14,229.55 14,229.55
%% — —
REATAE 5y B
}Eﬁ - 2,990,742.25 | 2,990,742.25
A ) S - - -
A - - -
oA A7 53 - 115,139.76 115,139.76
it - 25,875911.23 | 25,875,911.23
) ZE U 98,508,187.0 903,491,681. | 1,001,999,86
(78] 5 44 8.49
FAERER
2019412 A | 1 LN AR it
31 H
BEr
TR 42.920,978.2 ) 42.,920,978.2
5 5
S AT 4,923,435.19 - | 4,923.435.19
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7 PRIIE S

554,918.83

554,918.83

L5
i

49,856,896.2
0

927,446,325.
16

977,303,221.
36

KNIRE
Bt

RYCA B

1,112,122.28

1,112,122.28

YR

2T K

ESCIEF33
B

10,263,525.2
7

10,263,525.2
7

HAb 5™

BT

98,256,228.4
7

938,821,972.
71

1,037,078,20
1.18

1 fit

A

4,689,606.84

4,689,606.84

IVARK=E-UN
EiE

1,296,104.58

1,296,104.58

PR 2

216,017.39

216,017.39

LA UESRE
CEN

8.98

8.98

S [l &
AN

JS2ASS A B i

13,638.78

13,638.78

2,195,798.98

2,195,798.98

RIS

JEAS A

A

Hoph A £t

117,537.34

117,537.34

it

8,528,712.89

8,528,712.89

FI R APURFE
B

98,256,228.4
7

930,293,259.
82

1,028,549,48
8.29

T RPPRAARIE G A BIIIKEME,  JF IS Z0E R 2 58T E O H s 2059

H S # T U

6.4.9.4.1.2 F 2 XS B BURPE T

Y%,

T 2020 F 06 A 30 H, AIEERFHLHHEMHFFHRT (2019 4F 12 H 31 H: AFREEH
HHIAE G MR oM E 5 JE 4 P 13 E A LB 4. 85%) , RIETE IR R AR g xt+
AFEG TP EICE R (2019 4F 12 A 31 H: [

6.4.9.4.2 SNC RS
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HINIC X A 45 < ik T H 0 24 S (L BOR R I

il

PRI 3R AR Sy i A A e Al R XU o

AREEGHA A ACKAAL T B8, TR AR R MRS o A 6 BN A
AT S AN S~ AT %

6.4.9.4.2.1 SMNLC RS i 0

Hfr: NRMt

AMHAK 2020 £ 6 H 30 H
_ : _ _ HoAth i fep
T H EXud | Mg | Booihg | Hoaohd o N e
INGHE NGHGE YNGR NGHGE o
PAAR it
iR
T o4 18,978,086. 18,978,086.
Rt e 16 16
. 18,978,086. 18,978,086.
Bwreat 16 16
PAAR it
i) ffog
i fii & it
B A A
AN 18,978,086. 18,978,086.
54z qMpE 16 16
A
FAEEA 2019412 A 31 H
TH | Ease | BEEs | KouHe | Bikis igig o
AT AR AT AR o

PAAR it
NN A
P 10,212,723. 10,212,723.
il Bt 28 28
. 10,212,723. 10,212,723.
Hwrear 58 )8
PAAR it
() 75t
ffii & it
B A f
RAMIIA 10,212,723. 10,212,723.
I L 11 45 28 28
Gl
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6.4.9.4.2.2 AN RS B EUR P T
Bk | BRICER CUAMG A T 3578 B R R AR
XA R H 3 & Wi E R &8 (R
s A L fr: NRMJE)

e | ERERS RHIER 2000 4 6 11 | LAFBERC 2019 6 12
7 30 0 ) A31H)

1. Fra A AR FAHE 5% 948,904.31 510,636.16

2. FrE MM AR MIZAE 5% -948,904.31 -510,636.16
6.4.9.4.3 HAMHE XK:

LA A R XS A2 i 35 < T e <t R B 4 Fe U BOR SR B e U B BRI Bk T 3 R R A AL
TEFR USRI T 37040 A% DR R AR Bl M0 A AL e sl R RS o AN ik < T BB IR SR 5 5 P 7l AR
AT 18] R T 32558 5 B IBE SR AN 23, o T s ) JEG A A7 At JXURS AU B IMIE SR AAT AR B B 48

BTG DUBCRFIR ST IR, n] BESRIR IR TR T 7 AR 3l B

AN I < 1)k B B NAE R A BB AL 5 RO A T, S R 2R 1 O S B Y
T, AEIEFTIBATIE O, M B A B A S R PE s I NI SR
i KOE BT, GRFRAT G R L0 Y B B BT i AT B . AR RS EHA
SE A & SO AL, XSRS B ACE . SRORAL G T B, REBM
XATRE AL T IR XU

NI 3l I BB AL A K 70 B B R LA AN A XU . AN SR IR BT AL S LU Dy AR

PSRBT o R < BT A BV L D 60%-95% CHL v il R 5 e v 43 W B ANl I 1B 2 %
FRHT 50%) , AR T ARG E LA R G TaBE N AESE AR T AR R B B
80%. MtAh, ASEGE & B NEE H WAL PR ISR A St i 1, s s 2 Fh
SR I AT K B, A4S VaR (Value at Risk) FARS5 R IR A Ik £ 1 s (1 785 77
UAs AR, B st AT S b PR 4T R A 4% il

6.4.9.4.3.1 AR X R i I
Bfr: ARt
AR 2020 £ 6 H 30 H AERER 2019 4E 12 A 31 H
R EErE
T H A . N L E
A fRME @ﬁ%m N RME 08 B (%)
Lot /”fﬁ B 871,231,153.11 86.95 927,446,325.16 90.17
JRE At
25 1 4 Rl
FeRHE
25 1 4 Rl
DR
AT A SRl s 7= AL
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EH 7
HAth - - - -
- 871.231.153.11 86.95 927.446.325.16 90.17
6.4.9.4.3.2 LA A A XS F BBURRAE 2B
B | BRYPE 300 FE B CAAN I HoAh T 3728 B AR FFANAR
X P fsR HEE S B P E s &4 (.
1E }\%l:ﬁjﬁ)
o PR AR B PRI AR 5
iy R RIS RHTSE) A (2020 4 6 7 | _FAEERC 2019 4F 12
30 H ) A31H)
1R 300 1FF 5% 55.117.150.78 54.057.461.11
2P 300 FI% 5% -55.117.150.78 -54.057.461.11

6.4.10 A Bh T EAEM A SRR T Z U B K HAB ST

AT AR I O 7 B WA BT B AR A A

7.1 PIREBEHTAGHENR

§7 BEAGHKE

THR R A HABF I

SHpAL: NRMox
o) 5iH 5% () o R 4 BE P I B 45
(%)
1| A 871,231,153.11 84.76
Horpre 5 871,231,153.11 84.76
R g . -
fi] 5 W 2 $E T - -
Hrp: fiigz - -
BE SRR SR - -
4 | e EBE - -
5 ﬁ@ﬂ}f’inu&?ﬁ - -
SENIREE G Rl - -
FHorbre ST LR 1) SN IR 45 45 il ) )
0N

BATAF R LA A it 95,488,597.43 9.29
HAt B 61,156,029.18 5.95
9 | Ait 1,027,875,779.72 100.00
e ARSI W@ Y S IE AL G HLE B s i T AE 9 N IR 18, 978, 086. 16 I,

R T IHEL AT 1. 89%.

7.2 MEHIREAT WA RPOBER T HE
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7.2.1 MEHRET WS R E AR ER TS

s NRmt
R s ARt GO 5%3%2:*)%%
A VSO N QN1
B P4
C gk 626,958,394.44 62.57
D %ﬁ #UJJ% KooK A= FE R 12,766.32 0.00
E 28300
F mﬁﬁg N4
G ZIEIEH . CAEF Bl
H {18 A Ok
I 5 ARG BRI 224,732,032.89 22.43
J a4
K S5 Hi =l
L FHL G AR 25 M 55l
M | BRSNS 402,083.70 0.04
N IR BRI 2 i A B 147,789.60 0.01
0 SRR AEFAN H A IR 55
p BE
Q PAEAGESTAE
R A AR E AR R
S oty
&t 852,253,066.95 85.06
7.2.2 ERIEAT W RSRER TR EZRRAS
S NRmoo
ATk AfpE (NRM R TP E R (%)
GV
upR
Tl
05 T TH 7
o T IH 2
R T PR fE
& fil
B 18,978,086.16 1.89
IR
NG A4
BT
it 18,978,086.16 1.89

T B ISR AT L)

HKFrifE (BICS) &
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7. 3 IRAZ A SOHHE o e B 71 E LU RN HERR B B R BSR4 3 A

e | mEmAE | mEan | MR B | AnhE G | e PR
tefsl (%)
1 | 002475 BYAZIY 1,339,340 68,775,109.00 6.86
2 | 300433 W AR 2,218,621 62,210,132.84 6.21
3 | 300750 THER A 321,480 56,053,252.80 5.59
4 | 600745 2R 421,623 53,103,416.85 5.30
5 1300136 EYEE(E 952,076 50,479,069.52 5.04
6 | 002174 T I ) 2% 1,888,100 49,241,648.00 491
7 | 002456 Kk 3 S 2,649,700 48,727,983.00 4.86
8 | 688111 EAIIPIYN 138,084 47,166,732.72 4.71
9 | 000063 Hh O TH 1,324,064 47,057,234.56 4.70
10 | 002555 —LHE 956,591 44,768,458.80 4.47
11 | 600812 S il ps) 3,358,700 43,293,643.00 432
12 | 300567 I H 520,949 35,554,769.25 3.55
13 | 600438 T8 Ay 1,940,400 33,724,152.00 3.37
14 | 002745 A K 1,935,994 29,833,667.54 2.98
15 | 603533 R 767,674 29,271,409.62 2.92
16 | 000661 KI5 mHn 57,800 25,160,340.00 2.51
17 | 300315 Bk 2,908,100 21,316,373.00 2.13
18 | 002273 IKEREH 1,212,199 20,777,090.86 2.07
19 | 300684 AR 590,300 20,483,410.00 2.04
oS E Prde
20 | 00981 S P % ) i 769,500 18,978,086.16 1.89
AR
21 | 002382 WY 614,827 18,512,440.97 1.85
22 | 600536 Hh [ R A 220,288 17,446,809.60 1.74
23 | 300770 SETBE A 68,578 15,338,155.48 1.53
24 | 300573 MIEHR 73,064 10,594,280.00 1.06
25 | 688298 KITHEY) 5,286 762,082.62 0.08
26 | 688520 i 41 B 12,351 726,485.82 0.07
27 | 688222 RS S 9,201 402,083.70 0.04
28 | 688566 # IR 9,882 379,765.26 0.04
29 | 688186 PN ) 8,033 274,326.95 0.03
30 | 688568 TR E E 11,020 178,634.20 0.02
31 | 688178 i s 3,704 147,789.60 0.01
32 | 603087 HZ&=Z)k 1,076 107,922.80 0.01
33 | 688277 KA W 8,810 106,072.40 0.01
34 | 688027 & & 2,830 102,389.40 0.01
35 | 688600 AR 5,468 84,754.00 0.01
36 | 300824 |l 1,954 26,789.34 0.00
37 | 300842 W B 455 18,527.60 0.00
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38 | 600956 R SkRE 2,533 12,766.32 0.00
39 | 300839 Ty 502 11,751.82 0.00
40 | 300847 DO 1,421 9,861.74 0.00
41 | 300840 Pt e e 1,185 7,038.90 0.00
42 | 300846 RS 1,131 3,811.47 0.00
43 | 002351 2 30 633.60 0.00

7.4 ME W B ERRA SR ERZRS)
7.4.1 RiH LN SHE V)& F 7 FE 2%80ET 20 45 KIBCE PI 4
WAL NIRTTT

= . o A 7 B 4 BT
Fa | REARS JE ZE A4 FR ENE - NG S L] (%)
1 002475 SLHE 156,566,008.41 15.22
2 | 002384 R 94,240,012.23 9.16
3 002174 TR X 5% 89,526,412.94 8.70
4 | 300136 (EEiBEIE 83,621,848.49 8.13
5 300433 SV eSS 76,961,072.95 7.48
6 | 002241 ORIy 74,763,694.41 7.27
7 | 600745 PR 57 71,291,866.65 6.93
8 300115 NG 65,864,606.77 6.40
9 002456 Kk 3E 6 56,052,913.86 5.45
10 | 000063 G T 54,986,858.29 5.35
11 | 002351 2 L H 54,431,731.00 5.29
12 | 300567 K ¥ 51,629,287.98 5.02
13 | 300709 Rt Rl 46,799,107.11 4.55
14 | 002273 K EmJEH 45391,181.33 4.41
15 | 600812 US| qilEs) 45,386,521.44 4.41
16 | 300285 A4 K 45350,281.38 4.41
17 | 300223 LR EIE 45,061,003.53 4.38
18 | 300236 - iEEET 44,568,724.52 4.33
19 | 300724 TR 44,145,000.83 4.29
20 | 300750 TR AR 43,675,101.04 4.25
21 | 002655 kS 42,744,831.45 4.16
22 | 002624 SEFEM T 42,721,050.54 4.15
23 | 300782 O 42,707,007.72 4.15
24 | 300001 Ky B 1R 42,284,101.17 4.11
25 | 002075 ANy 42,075,598.92 4.09
26 | 002371 1675 ) 40,046,826.26 3.89
27 | 600536 H [ R A 39,992,520.02 3.89
28 | 002745 Y NI NI O3 38,390,660.61 3.73
29 | 600183 A B 34,958,106.07 3.40
30 | 002555 —LHE 32,993,384.17 3.21
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31 | 002402 GRS 32,945,785.83 3.20
32 | 603986 Ik 5 G 32,214,983.00 3.13
33 | 002185 HRFBHE 31,415,327.11 3.05
34 | 002212 FA Iy 31,188,826.58 3.03
35 | 688268 TR Sk 30,061,486.29 2.92
36 | 603678 DG 29,933,656.90 2.91
37 | 002217 H 1 F 29,605,219.72 2.88
38 | 002938 iEErERla 28,302,301.72 2.75
39 | 300573 MR ZY 28,239,794 .45 2.75
40 | 600438 I8 A 27,664,455.23 2.69
41 | 603444 R AR 27,005,003.05 2.63
42 | 000725 WRTT A 26,255,499.00 2.55
43 | 603501 FIR WA 25,670,653.60 2.50
44 | 688020 Ji A 24,200,533.56 2.35
45 | 002364 HRE RS 23,991,892.93 233
46 | 600845 FAG A 23,091,599.52 2.25
47 | 603533 R 22,970,604.98 2.23
48 | 300379 % )5 il 22,625,799.00 2.20
49 | 600276 1E i [ 2 22,258,160.40 2.16
50 | 000661 KI5 = 22,129,476.80 2.15
51 | 300770 BBy 21,877,946.35 2.13
52 | 002396 BB 21,659,546.11 2.11
53 | 300079 AR 21,383,474.28 2.08
54 | 603496 TE B 21,175,795.85 2.06
55 | 000988 TR 21,164,704.92 2.06
56 | 300078 ROl [0S 21,025,653.69 2.04
57 | 002236 KAy 20,681,439.20 2.01

e RN RN EESMFEN Bk RO, B R AT RS R
KNG HHL AT A A AN R LA E ) 35, BB 5 9 .

7.4.2 FRVHSE H S A H I3 S R $E 29%08HT 20 44 KSR B
SRR NIRRT

. . o " 7 B 4 B
Fa | BREARE Jie ZE A4 R N ) R R S (%)

1 002475 DALY 175,508,719.16 17.06
2 002384 R 128,132,653.43 12.46
3 600745 BB R 57 124,989,566.24 12.15
4 002241 ORI 109,519,823.05 10.65
5 002371 675 ) 100,980,594.54 9.82
6 603986 J& 2 BT 91,939,022.90 8.94
7 | 002174 T IR X 2% 90,655,377.53 8.81
8 300136 (EEiSGiEE 81,356,196.82 7.91

%39 T 48




77 RHS B IR & RE R S R 4 2020 4 3

9 | 300115 KE G 71,728,018.51 6.97
10 | 002351 b 65,665,571.30 6.38
11 | 300088 KAEFHE 63,809,051.81 6.20
12 | 300571 FiRfEE 54,000,012.03 5.25
13 | 300083 Btka 52,593,167.84 5.11
14 | 300770 By 51,948,300.85 5.05
15 | 300782 5O 50,818,229.91 4.94
16 | 601138 Tk & Bk 50,351,630.54 4.90
17 | 002555 B L 49,399,229.72 4.80
18 | 002185 HRFBHE 47,806,165.43 4.65
19 | 300014 ¢4 81 R 47,780,917.04 4.65
20 | 300001 R o 46,882,434.90 4.56
21 | 688268 ek Sk 45,408,279.65 4.41
22 | 600584 KR 45,299,090.07 4.40
23 | 300236 g Re 43,906,029.20 4.27
24 | 000063 G T 43,874,849.11 427
25 | 002655 Ik H e 43,763,025.00 4.25
26 | 300223 JEsiEIE 43,698,813.23 425
27 | 300724 TR 39,782,055.80 3.87
28 | 002624 S 39,269,366.58 3.82
29 | 002075 WA 38,444,610.67 3.74
30 | 300285 EsRy v 38,234,101.12 3.72
31 | 603232 & IR A 37,008,696.90 3.60
32 | 002876 = | 36,699,014.50 3.57
33 | 000725 HARTTA 36,578,005.08 3.56
34 | 300433 SV eSS 36,191,545.69 3.52
35 | 002600 A1 e Y 18 35,147,277.33 3.42
36 | 300709 Rt Rl 34,851,049.11 3.39
37 | 002402 TR 32,455,962.68 3.16
38 | 002212 PV 32,311,404.00 3.14
39 | 603501 FIR AR 32,263,645.88 3.14
40 | 600183 A i B 30,474,579.75 2.96
41 | 603444 CREAE 28,661,413.27 2.79
42 | 002938 IS 58 4 e 28,153,077.85 2.74
43 | 600276 1 i (25 2 27,953,112.89 2.72
44 | 688020 77 3R 26,701,214.57 2.60
45 | 002217 & o #E 25,603,794.00 2.49
46 | 002273 KB JEHL 25,402,514.21 2.47
47 | 603678 DG 25,227,660.43 245
48 | 300226 N 24,798,489.71 2.41
49 | 002158 DUBIAEAIL 23,620,475.31 2.30
50 | 002396 BB 22,814,646.49 2.22
51 | 600845 FEAG A 22,069,316.26 2.15
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