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W E LRERAT | 114,974,420.17 505,580.82 | 85,551,541.21 706,044.97

6.4.10.6 AEESEREHNSERBFAHIEFKHERL

T

6.4.11 FHSEEH

T

6.4.12 HAK (20154F 6 A 30 H) AR EFFHWREBEZIRIES

6.4.12.1 AT R /A8 RIES 0T R EFH KRB Z RIEs

T

6.4.12.2 BARFFA KM EHE S REZ R R E

PP 5 K
i 2 i 2 fpH e i =1 - WA o %
win | s 1 gE | L gy | TR EEOD L s fRESE
A AR
2015-05 2015-08-
600790 BYibg 5 HEARHI | 13.38 18 12.04 2,599,970 32,179,339.75 34,787,598.60
2015-06 2015-07-

601111 | A EE 0 BHARHEI | 15.36 ”9 13.78 12,000,000 | 156,647,254.48 | 184,320,000.00
002348 EAREAY | 2015-06 | EOKEHIN 15.63 AH P 500,000 9,887,792.50 7,815,000.00
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HuaAn Funds g/ NS K I ERE S R 3 4 2015 SRR R 45

-30
2015-06 2015-07-

002375 | By HARHEI | 2921 26.29 7,800,000 94,107,521.43 | 227,838,000.00
-17 20
2015-05 | H K&~ 2015-07-

002739 | JiikPesk 221.86 219.68 1,500,027 | 143,238,642.56 | 332,795,990.22
-14 oA 03
2015-05

300190 il HRHI | 34.34 A5 A5 3,699,978 90,139,221.07 | 127,057,244.52
-25
2015-06 2015-07-

300228 | & Hig%E EARHED | 90.91 81.82 229,515 22,587,301.00 20,865,208.65
24 30
2015-06 2015-07-

300467 | RJERHL HAHET | 297.30 267.57 3,726 125,752.50 1,107,739.80
-25 02

VE: AFESEE 2015 4 6 A 30 HibFA AL A AR &E K F T A] gE /= AE &
2 ) 1T A T P45 R R 5, 12 SR S A BT A A F I B K2 e bR e, 248
5 BT HE S .

6.4.12.3 BARAZFIEBIEAL 5 HAE R i
6.4.12.3.1 RATIAI T {535 IE Bl W

Teo

6.4.12.3.2 X 5 i35 IE B Y

Teo

6.4.13 &R T B R K&

6.4.13.1 XSS BB M HLR LR

ATk G RPN AT R B <5, J TR TR BB B < v (R U LB AT v
T R it b o AR B B AR BT ) < T B T B R BOR AR L R 10 MBLIER B
S o ARBL AR H R 2B Bl o I A 3K 2 e R SR KU, 2 A4S X
Bz s LB KU B T 37 ARG o AR ik < (10 2k < BN NS XUB  BEL Y 2 28 H AR
HRCHRE A JXURSE 2] £ R S [R5 22 P AR 22 < KRS AT e 2 1) A i 2 )
HTLLSEIL KBS AT s AR VLA A RS W 2 H o

AN 4 R g BN R AT G RS PR AR A e, ST T DAXURS 478 1) 2%
PPl R NIDN Eﬁ?ﬁ ﬂ&?ﬁékz\vﬁﬁﬁﬂ JRUJSE B AR S A Sl 55
FS IR 0 AU BRI A A o A B e BN S 2 N WO MR B
DAy, BT E RS E BE AN 2 BRI RS 7 1 ) e AR 1 i % s (278 2
Ffﬁuiﬂ@?ﬁékzxﬁ%ﬁﬁm\jﬁ 20 TR PR XU B Y AT % )
Jitis 2V S5 HR AT 2 T OB BRI D7 3 2 o I A A AR X BG E BE AR DT, PR I
5&ERT1 AR 58 RS/ E WS 8 BN BT XS B B . SOt 55 Vﬁ%ﬁ%ﬁ”
A PAT BT, B RERE . ﬂmﬁﬂ%ﬁ%%ﬁﬁﬁﬁdﬁmﬁiﬁ

A e 45 1 < BN NS T < L A XU 7 B vk T R S PR A AT
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SE TP M I R AL DI AR RS A2 A AT RESR R o AEVE M A L H A, I
JRUISE 257 5K 14 FERE PSR B IR SR XU RSE B R (U AEE o MRE e T H A P E ke, AR
AREHRHE AR, SiGEe iz femm TR, R e XS =R,
P, R B AR, B U5 R I R EAAE N B A AR AL, B m] 5 3
XA RS IEAT MBS R AE AN VR, B AR BRG] R ) AR SZ AV
Y.

6.4.13.2 12 F X%

15 R S F8 3 e RS O i B KA 5 6 TR IBAT & 4 504F, B LG
B2 RAT NHIUEZ . 48304 R HAA BB, SEEE S E =i R Mk s
AFA Y XSG

AT 4 1 9 < B NAE S 2 R 28 5 % T B AR AR DLREAT 1 78 20 O PP A - A
R EATAA S BEAR S NITEAT P ETRERAT, 5ZRAT 5 30H%
I FH XS AN B K o A B < £ 52 5 P BEAT (A58 5 329 AR [RIIE 23 B AR 45 5 AT BR DT
DT NAE 5y 3 T 58 GIE SR SO R A 5, 1240 RS T RETEAR /N AEARAT 8] [,
W EAT A2 5y B I3 28 53 %6t F-BEAT A5 F DAl I XIE SR A8 F1 7 2UHEAT B 1] PASZ )
FH R (45 RS

AT 4 5 e BN SO 1 P RS o BEA A » e o 50 B it Pl A5 P 2 0
iR I UE SR A AT NS HIRUS:, Bl 7 B #5055 BL e B XU .

12015 4 6 H 30 H, AREGFARIBRE G, ST S0 AR M Rl LA
P72 4 BT P E R B9 A 0 (2014 4K 12 H 31 H: 0.23%).

6.4.13.3 WX

TN XS A2 18 3 S 70 B AT 5 Sl TA I S 5% I I8 21 9% 4 58 B 1 XU
A G B Bl XS — 5 TH R B T 36 40 AR A\ AT i B SR S [B] HR A A 3
SRR — 7 THR B T35 SR BT AL B 5E 5 T 37 A i R T oy SR 14 2% B0 A 3 % A
$5 R A H T oA AE T 3 H B B0 B B R BAA BRI RS AR I

BEOX S A 8 [T 5% <5 RO BT IXURS: , AR ik < ) i < BN I 0 Ak 4 1 R
I [ 155 DL AT 1 WP T PRI P 755K ORISR BB AL & P K m] P Bk
5ZMILEC . A G R 3G E BNAE I S & Rttt 7 EAURE R S ZEfEdR
FE DL R[] B R AR 5 3, 42 ) DRI J80 RR N e [ s e R AR sl P XU AT
RIS G A A2 o

FEXT BT St A AR LB B RS AR 5k < ) ik < B NGB A7 0 XU A B
H B AV LE B BRI Eh P ARt AT RpSe AT 34, B G E
S EARbR . LA AERIN (B N AR BLRE I SR G R bR Ha TP ARBLRE B R ER
i A DA K JAtaE 52 PR A AR5 51 it R B A1) S8 o AT Rt — KA m RAT IR
B AN S <5 B3 1 HE ) 10%, HARSE & 5 AL S 50 68 BN S A oAl
IR — K o " RAT RIS A I IZUE TR K 10% o AS3 6 Py K o ik
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FHEUETR R S B BT, AR alAEARAT 8] R T 3758 55 DRLG AR BRE P 81 2 FR) 78
o3BG BT S I 2 IR EIANGE B RSSO, HoR I RE LG BN A G AR
Blo Behb, Kl it S [l g i 53 5 2UAE NI B < N BN 1 7 oK
H ERR— AN AT R BB I Fe (e

T 2015 4 6 H 30 H, ASHk & A SH 1 2 i e i 0651 1 & L0 405 BT H 2408
—AMHUAHEATE, Al Rl iy #UaHE (P A 8 B k) Jo € 203 H BAE
S, DRI T AR AR D R A B 5 2 B I g 0

6.4.13.4 Ti¥pR

737 R 8 5 4 T R b T L1 28 Fo (i B R Sl B 40 B R T Ak T 3% %
Mk R K AR BT A A VR 2 A XU 35 ) 2 XU« AT DX R At A IR

6.4.13.4.1 FIZER K

RN F St T EL A 2 S 18 B 4 B 32 W I R R AR ST R A2 e 5h
R XU o ) SR AU 4 T ELA I I Hh T T 47 R R _E T S 80 SO B R B X
B, o rb i Bl ) 2 2 4 ik T L T I A B ) 435 SRR 0 T 3 0 3R o v 1
Nt T A SR I 4 17 5 P ) XU

AN 4 1) 2 o RN R UGS AR 32 < T s ) R 4 SRR P R 1 AT M A, i
VR B B2 A 1) A S DT VR 0T b IR R A R iR AT B

AR G FF A SORAH K ER > e 5 Mg i A THE, PSS g N
R B s BBl AR AR KR LML T i M AR o AT S R A 28

PR EEONIRATAA R SiE & e A ORIE S R B

6.4.13.4.1.1 FZ X i O

L VAN T
2015 iiﬂj 00 14ERAA 1-5 4 540 E A B it
e
AT 114,974,420.17 114,974,420.17
G AT 4 14,285,509.46 14,285,509.46
1EHHARIE 42 2,068,757.05 2,068,757.05
o e gt e 120,770,000.00 3,438,449,705.10 3,559,219,705.10
2 WCAIE 25 77 B 105,488,144.81 105,488,144.81
IvLieillst 1,418,088.00 1,418,088.00
LS H R 85,523.26 2,440,105.84 2,525,629.10
Bre it 252,184,209.94 3,547,796,043.75 3,799,980,253.69
ot
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Mg /NS R ISR IR I S5 B ik 4 2015 4 P4 AT

JSEAFUE SR BEAK - - - - _
A IRz [T R - - - 116,760,210.44 116,760,210.44
A B BN Fi - - - 5,486,376.92 5,486,376.92
REASHFEE 3 - - - 914,396.16 914,396.16
REAFAZ 55 % - - - 12,097,685.31 12,097,685.31
HoAth 7t - - - 1,009,053.26 1,009,053.26
ff st - - - 136,267,722.09 136,267,722.09
AR Bk 1 252,184,209.94 - - 3,411,528,321.66 3,663,712,531.60
EFEREER
LEDIA 1-54F 54Dk At B &t
201412 H31H
e
AT 100,430,995.54 - - - 100,430,995.54
G AT 4 12,586,693.66 - - - 12,586,693.66
1EHHARIE 4 1,785,394.02 - - - 1,785,394.02
5T oy V& Rl g e 240,168,000.00 11,307,000.00 - 4,705,618,852.66 4,957,093,852.66
LR 2598 HL 3K - - - - -
Ik lls, - - - 6,715,934.68 6,715,934.68
RIS H R 51,590.02 - - 867,392.35 918,982.37
Bre it 355,022,673.24 11,307,000.00 - 4,713,202,179.69 5,079,531,852.93
i fiit
JREASHIE 25 37 B - - - 35,788,945.07 35,788,945.07
A IRz [T R - - - 22,823,630.95 22,823,630.95
A B BN Fik - - - 6,385,147.89 6,385,147.89
REASHFEE 3 - - - 1,064,191.29 1,064,191.29
REAFAZ 55 9 - - - 5,925,959.79 5,925,959.79
HoAth 7t - - - 1,259,101.52 1,259,101.52
fft st - - - 73,246,976.51 73,246,976.51
AR Bk 1 355,022,673.24 11,307,000.00 - 4,639,955,203.18 5,006,284,876.42

TE: R PR ARG T KA~ S, HFi%
SEHT H BRI H BT B

5%,

6.4.13.4.1.2 FIZ K BURME 2T
T 2015 4 6 7 30 H, AREL A KIS 5 IR 3T A b i b & 515
I ELBI A 3.30%(2014 4 12 H 31 H: 5.02%), KT FR MRS A3k
SHE P EICE R M(2014 4E 12 A 31 H: ).
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6.4.13.4.2 FMC XM

G AR A2 Fia 6 i L 1 2 o {8 B SR B 4 98 2 DR NI 2648 By i A
PR o ASFE SR BT B 7 R Rt LA N R ok, BRI 3 R AN AU

6.4.13.4.3 FABMHE X

FCATAN R PR 2 i 2 43 i 45 4 i LT 2 S B SR I 4 0 = TR B 1T 3
AR AGNCIC A LA T 0 4% K A8 Sl 1T R AR Bl i AR o AL E 2R T
TES732 5 Fir b BURAT 18] [F) Y T 4 52 5 W IBE SR AR e 27, 9 T W £ FEA A7 A IS Sk
VT BAANIE SR R AT AR B 5 28 G DU BURF PR S T 5200, 9 R] BESRVR T IESR T
BRI R o

AT R BN A BB B AL S 1 RE T, SR “ B B 1
e, BN LTI DU BUR R0, S5 GUE IR s T i ol i 557 i
BNAGTERGOE ;s B BAMIETR e JOoE BT, N EReS
[ 240 5 Vi BRI I B At R EAT 35T o AR B < 1 2k 8 BN 8 145 5 5 L S O A 85
AL, WBCE AN B ACE . BORA G BT IE, RIS AT RER AR
i R o

AN it i B2 A 1) 0 U PR AR AN 1 KU o A G 30 B2 & v Pl SR 4
BLLBIONEE & B B 1 60%-95%, fiiF. BUIE. B/ SCRFEZE. LRy LA
L [ ZRAE 27 B B LAY 0V ik < 150 8 ) R Al < i T R o R < R 7 O LR A9 Y B
0-40%, Bl<ui B H AL —F LN I BUF 6157 & 36 5™ 1A 1 ELIE 5%
Eo Behh, AN EE AR H AR IR BT RS St 1, e 3]
15 1 2 g BIEN et AT S FE 5, A4 VaR(Value at Risk) 45 #5551 A
< T I FRIVER FE S RGBS XU B AT BR IR AT A

6.4.13.4.3.1 F A A% MUK OO
S, AR
FITE TERA
TiH 2015 46 JJ 30 H 2014 %12 H 31 H
\ s - FRG T
S e Y 1 e W
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HuaAn Funds

A

Mg /NS R ISR IR I S5 B ik 4 2015 4 P4 AT

1 (%) 7 (%)
SO PESRBE- | 3,438,449,705.10 93.85 | 4,705,618,852.66 93.99
BRI BE
A oy P ; ; ;
— e
T2k e R B - ; - ;
LB
St - - - -
it 3,438,449,705.10 93.85 | 4,705,618,852.66 93.99
6.4.13.4.3.2 At RS O GURAE 3
fBBE | Bk St LB HE DA ) HoAth T 37 28 B R AR
X AR H ke B A
P (A ANRmiaoo
GEENAY RS ) A% ARk
i
2015 4£ 6 /1 30 H 2014 £ 12 A 31 H
WGBS E E 5% 1 hn#y2.2581 HE1n%)2.56
P ST L AE T F£5% Ji/#92.2581 Ji/b#)2.56

6.4.14 7 Bh T EBEM AT SRR T E U B AR HE IR

T

7 BEHAEHE

71 WRESHEFFHERBMN

WAL AR

N

o BiH & 5g§%§§%w

1 I 2 F 8t 3,438,449,705.10 90.49

Hr, 2= 3,438,449,705.10 90.49

2 fi] e WA 2 5 % 120,770,000.00 3.18

Her, i 120,770,000.00 3.18

T SCRRIES - -

3 AN AR ot - -

4 G RRATAE LB - -

5 SENIRAE 4 fil 5t e - -

Hordrs =B ) S5 R - -
KA

6 BATAF S AT e 61t 129,259,929.63 3.40
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HuaAn Funds
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7 HAh A T 111,500,618.96 2.93
8 it 3,799,980,253.69 100.00
72 BRIV RHIREREAE
SRRAL: NRTIG
7.3

fe e AR gﬁgﬁ;ﬁ
A Ao RS sl - -
B N4 - -
C il g Ml 702,018,744.38 19.16
D B0 B0 B SOKAE P2 R R 15,611,075.82 0.43
E et 4 396,663,000.00 10.83
F A E N 47,174,000.00 1.29
G TEIEH . EAEATHEEL 722,817,000.00 19.73
H fE 15 Al 23,840,000.00 0.65
| &R ARG BRI RS 6,280,239.80 0.17
J SRl 419,461,350.04 11.45
K S L= 227,705,941.17 6.22
L FH RN 55 e 25l 217,156,598.60 5.93
M BRI FE A AR 55 - -
N IKF S IRBERN o 5t 7 H 326,925,765.07 8.92
0 JE B SS  AE FEAN At IR 55l - -
p HEH - -
Q TPA RS TR - -
R A AR E AR SR 332,795,990.22 9.08
S e - -
At 3,438,449,705.10 93.85

7.3 BIR#%BARME 5 EE R = EHE BRI TR BB R4
SRS e
Fa Ji ZEARAG % 5L A4 R B (B A RME e

(%)

1 002739 JikBi4k | 1,500,027 | 332,795,990.22 9.08
2 002375 WJE By | 7,800,000 | 227,838,000.00 6.22
3 601111 o [E [ i | 12,000,000 | 184,320,000.00 5.03
4 002152 ] HiZi#E | 5,500,000 | 177,870,000.00 4.85
5 601166 MA4R47 | 10,000,000 | 172,500,000.00 4.71
6 600029 B fnas | 10,000,000 | 145,400,000.00 3.97
7 000002 Ji #LA | 10,000,000 | 145,200,000.00 3.96
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8 600115 % Jiffias | 11,000,000 | 135,520,000.00 3.70
9 300190 #4e/8F| | 3,699,978 | 127,057,244.52 3.47
10 601872 FHEE A | 10,000,000 | 120,000,000.00 3.28
11 000961 PG | 6,000,000 | 119,820,000.00 3.27
12 002707 AAS eI | 1,100,000 | 103,664,000.00 2.83
13 600109 4% | 3,600,000 | 87,840,000.00 2.40
14 601628 thE N7 | 2,400,000 | 75,168,000.00 2.05
15 600761 A& 71| 4,400,000 | 73,612,000.00 2.01
16 600315 k54 | 1,600,000 | 69,440,000.00 1.90
17 600125 Wi | 4,500,000 | 69,435,000.00 1.90
18 600415 /INFE B3R | 4,500,000 | 68,760,000.00 1.88
19 002104 THFE KA | 2,800,000 | 66,332,000.00 1.81
20 600325 R BGy | 3,203,100 | 57,976,110.00 1.58
21 600129 NS 2,000,000 | 54,440,000.00 1.49
22 600020 R EE | 6,600,000 | 48,972,000.00 1.34
23 601555 Z54F% | 2,300,000 | 47,081,000.00 1.29
24 000610 VU2 JiRiE | 2,799,951 | 45,499,203.75 1.24
25 002584 PuFF4L T | 1,200,000 | 43,920,000.00 1.20
26 002081 4 W M [ 1,500,000 | 42,285,000.00 1.15
27 603199 JUAETIR Ui 880,000 | 41,544,800.00 1.13
28 002033 FNYLJRJF | 2,400,000 | 37,104,000.00 1.01
29 601336 B RS 599,934 | 36,631,970.04 1.00
30 600706 BV SOk | 1,660,330 | 34,800,516.80 0.95
31 600790 Byih | 2,599,970 | 34,787,598.60 0.95
32 002251 # % % | 1,100,000 | 26,840,000.00 0.73
33 603869 JbHB R | 1,000,000 | 25,720,000.00 0.70
34 000718 TTIAER | 1,699,919 | 24,529,831.17 0.67
35 300274 FH > FL YR 800,000 | 24,456,000.00 0.67
36 600754 BT Ay 800,000 | 23,840,000.00 0.65
37 002235 G A 750,000 | 22,387,500.00 0.61
38 002084 HERS P | 1,555,336 | 22,085,771.20 0.60
39 300228 & R 229,515 | 20,865,208.65 0.57
40 600120 WL %07 600,000 | 20,334,000.00 0.56
41 600983 M | 1,249,995 | 19,862,420.55 0.54
42 600221 HrRias | 3,000,000 | 19,170,000.00 0.52
43 002376 b 999,900 | 17,898,210.00 0.49
44 002408 & | 1,000,000 | 17,140,000.00 0.47
45 000726 & A | 1,200910| 16,692,649.00 0.46
46 600483 i BE 1y 879,993 [ 15,611,075.82 0.43
47 000978 FE#RIF | 1,000,000 | 15,200,000.00 0.41
48 002407 EZ T2 500,000 | 14,255,000.00 0.39
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49 600596 By 800,967 | 11,165,479.98 0.30
50 601888 Hh ] ] i 150,000 9,945,000.00 0.27
51 002154 % = 5| 1,000,000 9,330,000.00 0.25
52 300005 TRIKE 300,000 8,220,000.00 0.22
53 002348 51 R 500,000 7,815,000.00 0.21
54 002713 R H B 200,000 6,720,000.00 0.18
55 600406 SENERE 250,000 5,172,500.00 0.14
56 300224 1B 100,000 2,109,000.00 0.06
57 603555 DigN 50,000 2,089,000.00 0.06
58 300467 R 3,726 1,107,739.80 0.03
59 601211 ER&E % 7,000 240,380.00 0.01
60 300485 FETHZ50k 500 33,505.00 0.00

74 BEFANRERRHAEVIERTS)

7.4.1 BIFENEBGE H BV 3EE B 7= 13 EH 2%B AT 20 4 R B B 40
B2 4
75 Jie SEARAG J B A4 FR AR LN EH T EHE
B (%)

1 601166 PV ERAT 312,713,122.67 6.25
2 600415 N B3 243,332,949.23 4.86
3 000712 e B4y 241,382,050.40 4.82
4 002152 ] HL I IE 215,264,260.03 4.30
5 000002 Ji FLA 164,813,220.51 3.29
6 601111 HH ] (] g 163,263,225.17 3.26
7 002407 EZEZ 155,930,746.20 3.11
8 600315 L E 148,538,227.11 2.97
9 600037 A 2 147,479,444.81 2.95
10 300207 JiRHE & 145,548,330.15 2.91
11 002739 JIik B4 143,238,642.56 2.86
12 600115 RITIE 142,761,168.25 2.85
13 600958 HRITES 140,206,951.94 2.80
14 600588 FH R M 2% 138,015,236.01 2.76
15 600048 LRA i = 137,941,713.60 2.76
16 000961 HH R 130,167,039.94 2.60
17 600029 TR 125,008,910.75 2.50
18 600125 e Wnin 122,697,738.62 2.45
19 002236 KA Ay 121,472,587.33 2.43
20 000547 48 % A 121,458,543.59 2.43
21 000975 2R TR 120,460,278.91 2.41
22 600518 REEZk 120,446,140.57 2.41
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23 002375 V. JE 5 117,600,000.00 2.35
24 000501 G A 115,533,500.60 2.31
25 601872 e 114,293,849.19 2.28
26 600109 [ Sk 110,257,382.26 2.20
27 600015 HEF AT 107,186,420.93 2.14
28 601555 IR FAUESF 107,071,382.22 2.14
29 000829 KEE 105,124,040.80 2.10
30 002104 1H [y 103,406,464.54 2.07
31 601058 LT 102,880,138.72 2.06
e ARIT “SENERN” B3 L2 e (RAS A e LAlAs #is D) 1551,
ANFH B IRAL 5 B
7.4.2 BiFEH S8 H AR RS 5 P 1#E 2%E0ET 20 4 FIAR S B4l
SR NRMoT
o B2 4
75 Jie SEARAG J B A4 R AHI RIS H &5 e
B (%)
1 000625 K2R E 528,258,717.39 10.55
2 600571 (i3 447,333,094.24 8.94
3 002358 AR S 365,766,142.88 7.31
4 600415 ANGTEE 346,343,785.07 6.92
5 000671 FH St 3 317,794,677.00 6.35
6 601377 MlVAE SR 310,040,380.03 6.19
7 000712 B e By 300,858,287.21 6.01
8 601688 HEFRE S5 274,312,541.79 5.48
9 600312 PR AR 257,334,324.98 5.14
10 300055 JiHGE 232,070,774.72 4.64
11 600037 A 2 227,641,228.20 455
12 300182 TRy 223,526,626.19 4.46
13 300207 ik HE IR 208,779,377.69 4.17
14 000069 a3 A 207,906,162.64 4.15
15 600185 ¥ I3 = 205,792,113.29 411
16 002407 E2 &2 205,277,891.93 4.10
17 000547 A8 K A 204,791,544.44 4.09
18 600588 FH R M 2% 195,352,446.92 3.90
19 600958 HITES 186,814,452.03 3.73
20 601788 HKUESF 184,207,273.55 3.68
21 601336 FARR S 173,483,802.29 3.47
22 600340 B A 170,537,510.73 3.41
23 601601 R R 162,672,008.00 3.25
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