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i S D 6,713,877.56 - -| 6,713,877.56
FHRES 2,267,403.19 - - | 2,267,403.19
T 5 AR 359,568,000. 5,798,316,90 | 6,157,929,61
-~ % e 44,703.00
e 00 7.55 0.55
filh g e
MIRCF] S, - - 3,603,777.01 | 3,603,777.01
Ivdlidtell - - - -
ISl AR 749,840.75 - 18,557,573.0 | 19,307,413.8
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5 0
NGIE ST 166,865,009. | 166,865,009.
=Y 92 92
HoAth B 7= - - - - -
I 422,313,813. 5,987,343,26 | 6,409,701,78
FrE et 44,703.00 -
49 7.53 4.02
1 f5t
98,169,270.7 | 98,169,270.7
A T [ 32K - - -
9 9
RIATEEA - - - | 8,266,304.67 | 8,266,304.67
Eirdul|
MNATFEE 7 - - -| 1,377,717.46 | 1,377,717.46
MNATIE 5 ] ) ) ) )
HEK
SEH B 4 ) ) ) ] )
Rl T P K
g
NIRRT - - - 683,991.77 683,991.77
%
Sk
gﬁxgj - - - -| 5,706,518.96 | 5,706,518.96
}i\z{d‘ﬂ:‘u A%\ - - = - -
A R - - - - -
N AE F B - - - 4.97 4.97
HoAth A7 53 - - - 439,328.59 439,328.59
114,643,137.2 | 114,643,137.2
UkiivsSan - - -
1 1
1| 28 iRk 422,313,813. 5,872,700,13 | 6,295,058,64
AIASBUREL 44,703.00 -
Sl 49 0.32 6.81
TEER
2019 12 H | 1A 1-5 4 54D AR it
31 H
wre
e, 72,750,708.0 72,750,708.0
BT - - -
5 5
10,146,960.4 10,146,960.4
GRS - - 3
4 4
A7 HARAIE 4 6,524,942.89 - - - | 6,524,942.89
5 4 90,096,000.0 1,535,171,62 | 1,625,616,80
f?ﬂ e 44,455.50 | 304,728.00
e 0 3.04 6.54
SENIRES ] ] ] ] ]
Rl 7=
NSRS, - - - 834,417.90 834,417.90
Ivdlidileill - - - - -

% AT W

7373 T




P 7715 B QBRI S 5 B 6 2020 SE4AE FZHR

32,065,795.0 | 35,065,323.0
IV TR 2,999,527.98 i, ) ] .
MNIRGIE TS 23,731,745.6 | 23,731,745.6
HaKk 0 0
HoAth 85 7= - - - - -
I 182,518,139. 1,591,803,58 | 1,774,670,90
Hre Rt 44,455.50 304,728.00
36 1.63 4.49
Uik
35,053,466.5 | 35,053,466.5
AT TBE [|] 33K - - -
6 6
BATEERA - - - | 1,841,249.29 | 1,841,249.29
Eirdl
MNATFEE 7 - - - 306,874.88 306,874.88
NAIE 5 375 12,005,905.7 | 12,005,905.7
HiK 7 7
S H (el 4 ] ) ] ] ]
i Pk
RUTHI - - - 196,754.60 196,754.60
% 3%
Sk
};Z EES R - - -| 3,667,391.07 | 3,667,391.07
}i\z{d‘ﬂ:‘u A%\ - - = - -
AT A - - - - -
I AE B - - - 3.79 3.79
HoAth A7 53 - - - 91,487.95 91,487.95
53,163,133.9 | 53,163,133.9
UikiivsSan - - -
1 1
1| 2 R 182,518,139. 1,538,640,44 | 1,721,507,77
AU 44,455.50 304,728.00
B 36 7.72 0.58

TE R A PR AL G B KA BTIIK I HE, IR A 2 RE 1R EORE i H B8 H
HEE T LK.

7.4.13.4.1.2 F| 3R R ) Bk i 4T

T2020 912 A 31 H, AREEFRAMZ G MEGFRTT A RE S
N5 T1%(20194F 12 A 31 H: 5.25%), KT HFREAR ST A HE

mi (2019 4E 12 A 31 H: [[A) .

7.4.13.4.2 AL A
AN KRS 2 16 4 Fih T BB 2 o 048 SR SR B 42 97 B PR ANV I 2R AR B T o A I 50 £ X

B BB L
EFITEEE AR

Ko AFEEFAACLCKAR M5, BIUAAAEAR R AMNE RS . A JE 5 1
X A 3k 4 (R AN Sk <) R AT M A%
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7.4.13.4.2.1 AN R i
fifr: ARt
AHIA 2020412 H 31 H
WH | Ese | mERe | Kois | Bifia igf; o
AR AR AR AR m
PAAiiE
M
T o4 792,373,93 792,373,93
A 2.66 ) 2.66
- 792,373,93 ] 792,373,93
) 2.66 2.66
PAZR T
M i 47 52
Gt - -
BEr AL
FHNC K 792,373,93 792,373,93
SNTamper 2.66 i 2.66
Al
EERER 2019 4E 12 H 31 H
i H EuE | EmiE | Booihes | Haohd igig 2t
AR INGHE AR AR ﬁ
PAAR it
M =
T o4 119,960,78 119,960,78
A% e 8.35 i 8.35
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8.35 8.35
PAAR T
i (1) 45t
&t - -
AT AR i
FHNCIR 119,960,78 119,960,78
T i 1 74 8.35 i 8.35
Al

7.4.13.4.2.2 AN R B B BT

BRBE | BRICE LA H Al 1737 22 B AR FF A AL
ot | MR AR A2 xR AR H R B I E A R A (L

fir: NRT7E)
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AR ( 2020412 | FAERER (2019 4E
H31H > 12A31H )
LA A AR TFHE 5% 39,618,696.63 5,998,039.42
2. T AR MAEAT AR TIAE 5% -39,618,696.63 -5,998,039.42

7.4.13.4.3 A #E KR

FLABAR AR IXURSE 2 Fi 225 4 T 4o G il T 5L (1) 2 oA/ B B SR T 48 Y o R ok 7T 3 ) 2 R A
TR LLAMY T A0 4 PR 22 A8 Bl e AR R B ARG . AR JE 4 B BT TUESR A8 5 Fir b i B4R
AT IR EDNE T 358 2 IR S AN 25, BT T I 1) LA AR A XU SRYR T B AMIE SR R AT R H 54
B G LR IR S I S2IR, R AT RESRUR TR S5 i 34 B R 3 1 s

ARSI ST AW EMNE R RAA LR, WX E W5 i BRI
ST, SEIUEETIET N, MR E A AR R X R AMIESR I E M
AT IGER DT, R ERERE S FLEuR R R MM TR . ARENESEEHAN
TE AL A ORI B (A8 4k, X B RS . WP E . WA AT IE, kREIR
AT RE A AE T I A RS

AR HE Gl I T A 1 A B PR AR AN A RS . ARSI R A A LBy AR
B 22 (B AT ARE) B0E o 3 4 5 7 1 L A5 91 el 60—95% (S s FSE el R 252 B s 4% % LU AN 1
R SRR 50%) , R T AR U BRI JubEN RS AMME T AED &
LT 80%. LAk, AEEE R EE NG H X AR S FriEa 1IE S50 b St 8 1%,
EIAIZH Z Rl i e AT NG &, G VaR (Value at Risk) ¥EARSE RN AL
G THI W PRI TR AR AU, B B ] 0 St XU 1R AT R B AN 4 i
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AL NIRMJT

AHIR 2020412 A 31 H AEREAR 2019 4F 12 A 31 H

R B R B
VRN H{E LA AR E 548 LA
(%) (%)
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HXK iy
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A oy P Rl B -
SRR

AT R B AL
UEFBE
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KPR H IS TP I E R 4T (.
fr: NEmio)
S KUK S B A5 2
s R RIS AWK ( 20204F 12 | FAFEE ( 2019 4F
H31H ) 12A431H D
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§8 FA/HE

8.1 IREEH=HEHNR

EHAL: ARMT

e TH S () i 3 4 A BT I L
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1| Ba s 5,798,316,907.55 90.46
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2 | BeRE - -
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AL GE AR 55 1 55l
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15,649.20

0.00
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0.00
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B

P

492,705,317.41
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N
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BUT
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e DL EaR
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2 000063 P iR 13,531,152 73 7.17
440,446,290.
3 01347 AT 2 B4k 11,893,616 o 7.00
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00
412,693,207.

5 300502 e o 7,696,750 3 6.56
367,508,608.

6 600845 FAS A 5,327,756 o8 5.84
365,715,362.

7 300433 WA 11,947,578 8 5.81
364,471,221.

8 300782 B 638,818 . 5.79
R 325,593,704.

9 002475 DAY 5,801,741 9 5.17
312,531,056.

10 600183 A R 11,098,404 e 4.96
1o 299,668,615.

11 00700 e et 631,300 . 4.76
) 282,579,693.

12 688012 P A% N ] 1,833,820 20 4.49
278,835,843.

13 300378 i 10,232,508 00 4.43
. 222,996,207.

14 300454 ®AZE R 899,142 e 3.54
210,224,389.

15 688608 15X B 635,119 00 3.34
167,395,127.

16 688036 Fe5 1 1,157,139 46 2.66
141,269,172.

17 688019 R 474,376 80 2.24
75,344,563.8

18 688278 K A 2,209,518 0 1.20
. 52,259,026.7

19 00763 H M JE TH 3,184,200 ) 0.83
30,512,504.8

20 688063 IRAERHY 117,982 A 0.48
~ 26,145,239.7

21 688981 S EPNES] TN 462,175 . 0.42

22 000888 MEFE L A 888,800 | 5,332,800.00 0.08

23 688256 E ST 8,962 | 1,286,405.48 0.02

24 300999 4 v fa 12,114 | 1,069,545.06 0.02

25 688777 rp s R AR 5,794 446,833.28 0.01

26 688301 EFE R 2,427 394,921.44 0.01

27 688286 OSSRy 1,681 197,231.73 0.00

28 688060 PR IE RS 2,400 196,056.00 0.00

29 300869 B E 2 862 95,578.56 0.00
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30 688160 SRy 2,771 86,704.59 0.00
31 688551 B R 2,211 73,714.74 0.00
32 300860 et 381 48,261.27 0.00
33 688679 SN/ B7 i) 3,139 42,345.11 0.00
34 300861 A0y 824 42,106.40 0.00
35 300867 LU 1,176 37,596.72 0.00
36 300919 FAF By 610 37,521.10 0.00
37 300872 SN EE 2 871 32,958.64 0.00
38 300870 Y ] 478 31,390.26 0.00
39 300877 SHFBA 569 28,933.65 0.00
40 300871 [ %A 4 556 21,517.20 0.00
41 300873 = 484 19,998.88 0.00
42 300878 HE 25 395 19,244.40 0.00
43 300891 N4 1,143 18,745.20 0.00
44 003029 HKIETS 716 18,716.24 0.00
45 003028 PRI B 432 18,010.08 0.00
46 300908 il S £ 285 17,225.40 0.00
47 300868 A E 4 388 16,792.64 0.00
48 300884 * i 499 16,721.49 0.00
49 605179 — NSy i 939 16,582.74 0.00
50 300892 SR 272 16,322.72 0.00
51 300887 IR 210 15,649.20 0.00
52 300889 Z TRy 479 14,427.48 0.00
53 300890 HOE g 286 13,971.10 0.00
54 300902 %k 551 13,367.26 0.00
55 300895 415 5 283 12,819.90 0.00
56 300879 KAy 466 12,637.92 0.00
57 300881 BRI 291 9,402.21 0.00
58 605277 Hil T 507 8,593.65 0.00
59 003030 A4 R0 480 7,286.40 0.00
60 300886 AN E S5 147 6,713.49 0.00
61 003031 % T 387 5,909.49 0.00

8.4 WMEHABFERHASHERRS)

8.4.1 Bl EN&HHE H B3 & B F=18E 2% BLET 20 42 I E B 40

S ARMx

7 AR A 4 B
5 ARG AR ES YN .

?75 Hﬁ—r’fﬁ Hﬁ—r %_' ZIKEE +7E DA @13':[?{5“ (%)
300782 Bk 668,917,445.49 38.86
300502 oo & 602,769,314.00 35.01
000063 P iRl 596,156,097.55 34.63
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4 | 002475 DALY 589,643,097.64 34.25
5 600183 A ai B 552,564,629.35 32.10
6 | 300033 ERE A 512,403,049.60 29.76
7 | 01347 UANEACYI 455,358,211.01 26.45
8 | 300454 ®AE R 453,007,055.09 26.31
9 688012 HR A F 438,052,445.42 25.45
10 | 000100 TCL B} 431,373,033.96 25.06
11 | 002555 “tHE 415,919,486.67 24.16
12 | 300750 i AR 406,224,268.84 23.60
13 | 300433 Y EE 401,983,195.19 23.35
14 | 000725 HHETA 381,306,965.80 22.15
15 | 002371 677441 361,098,082.03 20.98
16 | 300010 ISR U= 356,825,235.45 20.73
17 | 600845 ESXCE/CGS 333,551,668.17 19.38
18 | 00700 i P A 327,970,881.59 19.05
19 | 603019 rhRHIE 318,552,226.31 18.50
20 | 002938 TS s 315,733,708.48 18.34
21 | 688981 R Cs [ B 312,270,263.03 18.14
22 | 300378 W 311,112,473.39 18.07
23 | 002916 TR FRLE 306,217,914.01 17.79
24 | 00981 rp s [ bR 305,860,934.34 17.77
25 | 300567 s ) H 292,146,231.48 16.97
26 | 688200 A E 286,061,235.48 16.62
27 | 603290 Wik g 285,649,739.39 16.59
28 | 688111 EXIDIYS 259,509,925.31 15.07
29 | 688608 T8 Z B 252,034,192.99 14.64
30 | 002212 K fbofE 249,539,049.50 14.50
31 | 000988 TR, 244,621,866.73 14.21
32 | 002624 SEFE T 235,836,110.24 13.70
33 | 002241 ORI 235,707,890.79 13.69
34 | 688019 ERH 235,359,082.65 13.67
35 | 300037 o O 234,443,486.55 13.62
36 | 600745 i ZE R 211,772,045.28 12.30
37 | 300770 H R 204,118,818.45 11.86
38 | 03690 *H-w 199,084,873.22 11.56
39 | 688388 SECRHE 184,984,100.94 10.75
40 | 688278 FEEEY) 181,345,901.42 10.53
41 | 002384 ik 177,992,105.13 10.34
42 | 300142 REREY) 177,881,156.98 10.33
43 | 002415 BT 172,211,966.19 10.00
44 | 600570 fH A BT 170,246,560.75 9.89
45 | 002600 B35 2 i 168,886,578.06 9.81
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46 | 002351 s B 161,103,916.00 9.36
47 | 002138 2% FEL 5~ 157,046,104.80 9.12
48 | 603228 FHE T 155,696,667.11 9.04
49 | 300896 % ¥ K 154,602,363.25 8.98
50 | 603986 Jk 5 1l 152,860,223.75 8.88
51 | 300136 SR 152,746,515.04 8.87
52 | 002583 A ik 152,638,343.23 8.87
53 | 300661 IRy 152,250,853.06 8.84
54 | 688036 &5 15 % 149,808,172.19 8.70
55 | 300570 X Rt 146,953,132.44 8.54
56 | 688023 ZIEAE R 146,640,945.80 8.52
57 | 00268 S PR 132,567,115.96 7.70
58 | 002185 R Fol 130,814,303.69 7.60
59 | 300450 ST R 130,316,413.58 7.57
60 | 300709 KRN, 129,223,754.54 7.51
61 | 300253 TR 123,846,533.28 7.19
62 | 300223 b EIE 119,009,496.97 6.91
63 | 688188 %t B 114,528,402.67 6.65
64 | 300571 FiaE R 108,406,613.21 6.30
65 | 002979 AR e 107,297,093.11 6.23
66 | 002174 IR X 2% 107,097,009.51 6.22
67 | 600536 P ] 14 105,678,017.51 6.14
68 | 300041 6] A4 103,884,527.14 6.03
69 | 00762 Hh [ e 103,689,666.03 6.02
70 | 002912 EEpAE ) 102,637,011.06 5.96
71 | 300741 gz By 102,267,861.26 5.94
72 | 688018 RER 100,992,754.30 5.87
73 | 002194 WO 93,031,509.70 5.40
74 | 603160 TR 89,874,093.73 5.22
75 | 002214 KR 88,054,037.88 5.11
76 | 00763 R M 3E TH 87,815,276.16 5.10
77 | 002796 HER 84,751,671.49 4.92
78 | 300623 FEREIY 82,942,329.07 4.82
79 | 300014 fr. a4 B 79,676,897.15 4.63
80 | 300348 KRl 77,317,009.78 4.49
81 | 300285 EskEyrp! 72,408,947.33 4.21
82 | 600703 . e 71,028,813.60 4.13
83 | 00909 HH 5 2= 70,998,700.55 4.12
84 | 600498 F JGRAE 70,206,694.49 4.08
85 | 601138 Tk B 69,635,141.95 4.05
86 | 603195 N 67,866,095.63 3.94
87 | 300078 A e B 67,448,597.20 3.92
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88 | 603118 LBy 62,859,028.99 3.65
89 | 688058 B 60,399,253.72 3.51
90 | 603533 = qpEsT 59,344,716.21 3.45
91 | 300638 IO s 59,139,857.65 3.44
92 | 300113 JiE % e 58,931,749.02 3.42
93 | 002409 iy 353 58,857,054.96 3.42
94 | 002460 e LN 58,146,970.38 3.38
95 | 300088 KAz R 55,263,686.03 3.21
96 | 688095 TR T B q 54,875,283.18 3.19
97 | 002609 FEGR 53,832,151.40 3.13
98 | 688185 B A 53,126,543.04 3.09
99 | 688508 A I 53,116,910.45 3.09
100 | 688158 e % 5 52,819,698.12 3.07
101 | 300236 ¥ 50,924,013.61 2.96
102 | 002439 FRHER 48,560,592.36 2.82
103 | 002876 = F| 3 48,402,538.85 2.81
104 | 688099 2R 48,003,829.50 2.79
105 | 300038 ST %1 40 46,237,259.10 2.69
106 | 002970 BRI 46,233,809.01 2.69
107 | 002655 Lk H S 46,004,309.07 2.67
108 | 002292 BURIR IR 45,863,678.49 2.66
109 | 300724 O 45,613,583.64 2.65
110 | 603496 H AR 39,288,794.82 2.28
111 | 002368 I By 38,764,510.10 2.25
112 | 603083 SR 38,023,218.19 221
113 | 603678 KGR 37,104,799.05 2.16
114 | 000049 18 % FEL I 36,863,318.45 2.14
115 | 002993 B R 36,301,935.51 2.11
116 | 002364 b E HLA, 36,129,087.57 2.10
117 | 300394 KF G 35,140,449.14 2.04
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6 | 00981 HpCs [ b 426,370,793.92 24.77
7 | 300750 T AR 421,466,867.30 24.48
8 | 002555 =hLHLE 371,306,111.46 21.57
9 | 603019 rhRHIE 358,331,854.18 20.82
10 | 002938 IS 42 15 318,797,506.07 18.52
11 | 002241 TR B4y 302,081,128.30 17.55
12 | 300567 F ] 296,811,665.99 17.24
13 | 002916 TR FRLEG 295,439,811.18 17.16
14 | 688200 LU 428 291,312,176.44 16.92
15 | 002624 et 289,789,419.07 16.83
16 | 603290 sk & 279,338,058.55 16.23
17 | 000988 TR, 274,306,552.27 15.93
18 | 002212 K g 263,744,121.98 15.32
19 | 300502 g 256,470,235.06 14.90
20 | 600745 BB E 255,677,988.15 14.85
21 | 300454 wE R 251,759,317.98 14.62
22 | 688981 S SNES] R 244,260,355.05 14.19
23 | 300770 Py 243,861,736.89 14.17
24 | 600183 AR 242,861,405.93 14.11
25 | 300037 R = ¢ 242,074,484.09 14.06
26 | 300010 SMHE 234,643,114.91 13.63
27 | 002351 N 233,304,987.98 13.55
28 | 300896 A 233,217,410.61 13.55
29 | 03690 *H-wW 225,490,945.36 13.10
30 | 000063 2 218,932,520.66 12.72
31 | 300136 =Y 195,570,338.65 11.36
32 | 688388 ATV e 184,576,697.17 10.72
33 | 002415 VB I 180,419,883.13 10.48
34 | 300142 REREY) 176,362,409.14 10.24
35 | 300571 FiRfEE 172,457,060.34 10.02
36 | 300661 LA 168,593,525.18 9.79
37 | 002583 R Ik 168,075,190.46 9.76
38 | 300433 W5 R 164,708,937.32 9.57
39 | 002600 ik 164,044,553.80 9.53
40 | 002138 2% H ¥ 160,733,337.80 9.34
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42 | 603986 Ik 5 B 153,282,577.08 8.90
43 | 601138 Tolb & B 152,487,089.29 8.86
44 | 300450 TR R 151,545,786.15 8.80
45 | 300253 T fid 149,290,580.82 8.67
46 | 002912 T 146,820,783.50 8.53
47 | 01347 HEHT 2 Tk 145,681,547.71 8.46

2 59 Il #7373

=




P 7715 B QBRI S 5 B 6 2020 SE4AE FZHR

48 | 300570 X Rk 145,290,346.98 8.44
49 | 002796 R 143,093,498.99 8.31
50 | 603228 FHE T 142,078,379.69 8.25
51 | 300088 KAZRHE 140,108,102.46 8.14
52 | 688012 e AN 140,091,943.43 8.14
53 | 002384 Rl 137,499,745.77 7.99
54 | 00268 AWt [ B 134,357,209.21 7.80
55 | 002174 TR X 2% 133,788,193.81 7.77
56 | 688023 ZEAE B 129,195,367.54 7.50
57 | 688188 F2E B 128,444,382.87 7.46
58 | 002460 Ei= LN 127,045,115.34 7.38
59 | 300014 .44 68 126,721,537.21 7.36
60 | 300041 [ % i A4 126,101,727.81 7.33
61 | 00762 RS ] 114,229,548.27 6.64
62 | 002214 KR 109,483,613.68 6.36
63 | 002185 Rl 108,922,660.49 6.33
64 | 600845 FEAETA 104,936,622.09 6.10
65 | 300223 bt EIE 104,420,179.45 6.07
66 | 600536 P ] B 14 104,326,254.91 6.06
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70 | 002194 EwN G 96,820,664.16 5.62
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72 | 688019 B ERH 88,239,956.28 5.13
73 | 300623 FEEEf 86,244,848.30 5.01
74 | 300348 Kz Rl 80,356,817.12 4.67
75 | 00909 BB 2= 77,051,579.73 4.48
76 | 688018 RER 76,805,449.90 4.46
77 | 300638 IO s 70,870,919.75 4.12
78 | 600703 —ZEH 66,092,791.99 3.84
79 | 603118 FESIE Ay 66,027,259.37 3.84
80 | 600498 &K EAE 65,037,959.57 3.78
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87 | 300113 I R e 59,286,367.74 3.44
88 | 688158 e % 15 58,279,089.40 3.39
89 | 002970 BRI 57,866,576.73 3.36
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90 | 300731 B3 57,137,655.18 3.32
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116 | 002364 i E HLA, 34,760,190.34 2.02
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