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S A B RN E A S AT A R, ST ) R B I AR S M SRR R I fR bR W
108 52 PR At PR 45 % i e L 18] A S 245 76 JL N 8] N AR IR 0 (R 25 6 FE 08 S IR BN PR A dE 47 45 25 10 i A

KA F AT MR A AR IR G B R E ) 10%, HARG S ARG 1%
SEHENEHE P HALE I FRFA — 2 F AT IR A IZIETRH) 10%. A a5 hA ik &
2k e NS B FL AT R R 3R R — X T A R RAT I AR R AL % BT AW
FIUEBER ) 15%, Akke 5 AR e MRS HENTHRNSHRRAGHT K Ehas KATH
FIIE S, AT % b A R AT I 30% (58 A HE IR A JCHE ok i L AT UE SR B R (1 F
TR 4 B IR 2 A8 HURFIR I B 2H 5 A 52 IR LI BR ) o

VSR S 11 15 B 52 7 ) = ) T X i 1) A B 77 R 5 ok G
B Z PR ABE B LSS W 7.4.020 BBA, ARG R E I 32 R 4 b 55 7 07 AN
FIBE SN RAITE R R, H B R A SR GBI A RME . ARE TR T
T PESZ R B TR & UF AN I B & 507 1A 1 15%. T 2018 4 12 f 31 H, AEEHRA 1
ZNE S IR B Bk o5 B B HEL I LRI 0N 2.37%

i

paf

2 42 pi3k 69 T



2z MSCI H E A JRFEHOE s A IE SR 5 R A 5 2018 4E4F TRk i

ARG T EFNG HAT A AW 7 A TTAE H AT AR 2 (¥ m] AR AN (8 04T 5 PP i
55, HE AR PE AR 7 A LEE AR P A AR . T 2018 4F 12
31 H, RESHET™H 7 AT H AT ARBLE ™ HIK i E Y 1,563,995,318.36, i id 4 MiiAK
2 H 48 [ g i

[, ARTE 4 (B 4 B @ I G B A0 HOY R 22 5 B H 558 o0 FRISE T #0508
JE DU 22 5 0 T (R 8 4RV A5 B 70 AT AT /KT A5 AT 06 B2 (R R B 2 5 7 A I N B, DL
AN P22 5 o T St 58 7 400 PS8 A7 35 AT ) 5 VR 8 5t 7 A 4 A 96 (1 D 52 5 P AL )
P U RIRZ 5y 5t AR o EAE,  ANFE G (36 G BT 1 300 (MU A8 5% S 0 A B B - AR o 4
fin PR S 8 A 3R KOs RR BT i 1) USSR 5 AN 78 50 AR DR it 4% o BT 32
Bl FETE SR SEAUESF B 7 it S b IR s 2 D R HA 2 A4 32 5o T I JR i (eI 58 Zh i, T 4
52 JA i 1R o B SR R IR 40 s 1 45 9 L R R — 3

it R S IR B M F bR 1 a0 25 L B I e XRS5 B M A S, AN AE AR T IR B
PRI R A

7.4.13.4 WX
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 A o SR BN 4 9 B DR T Ak T 3 85 A % TR 2R O 28 30 1
KA AR, ALHEFZ R AN RS AL A A7 XU

7.4.13.4.1 FIZ KK

R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R 3R AR sl i R A e sl A XU o R R AU
O = B 1 o T /A Vv R S AN e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 0 T A1 IR0 T R SR < YA 5 e ) XIS

AR < ) i < BN 8 B0 A < T i M AR AR M sk R AT A, TR B R B AL S A
FAETT o0 Bl R AR R AT B

ARG RA MORAE BRI 7 S B Mg Rl AT, BRI IE S N R & B TE BRI
TEAEARAKFLE L ASL T iR Al . AFEERAA MR R BUBME B R ZOREAT AR S5 5& AT
G AFHIRIE S KGR TS

7.4.13.4.1.1 FZR KD
A NRMIt

=

AR 1HUA 1-5 4 54k At R it
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2018 % 12 A 31

H
%

AT 2K 25,473,733.18 - - - 25,473,733.18
s R D 4,545,374.16 - - 4 4,545,374.16
B ARIE S 560,882.53 - - 41 560,882.53

N o 1,731,514,820.
et S 90,216,000.00 - 4,088,093.60| 1,637,210,726.73 23

SRR - - - 2,286,925.04 2,286,925.04
A FR D R - - - 605,926.82|  605,926.82

‘ 1,764,987,662.

FrE R 120,795,989.87] - 4,088,093.60| 1,640,103,578.59

06
1 £5t

NATIE SR H 2K - - - 3,532,878.22 3,532,878.22
AT 2 [A] 32K - - - 702,139.47|  702,139.47|
AT NS - - - 1,550,435.71] 1,550,435.71
MATFEE 7 - - - 310,087.13| 310,087.13
NATAE 5 % - - - 6,148,570.93 6,148,570.93
A A B - - - 26.80 26.80)
HoAth 471 451 - - - 866,000.000  866,000.00

13,110,138.

Uikrysean - - 4  13,110,138.26

26
) 2 AU B B 120,795,989.87 - 4,088,093.60 1,626,993,440.33|1,751,877,523.
80|

AR

2017 4£ 12 A 31 1EMA 1-5 4F 5% AR &t
H
e

AT 115,886,255.90 i i i 115’886'255-3
i R S 2,921,654.18 - - 4 2,921,654.18
B ARIE S 715,666.71 - - 41 715,666.71

. e 2,174,419,844.
T oG gt 49,940,000.00 - 3,517,500.00 2,120,962,344.27 o7
MIRGIEFRTE H 2K - - 4 23,943,562.43 23,943,562.43

MR R - - - 1,574,253.51] 1,574,253.51

A ER D R - - - 576,124.22|  576,124.22
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2,320,037,361.

HrE R 169,463,576.79 3,517,500.00 2,147,056,284.43
22

B £5t

AT T[] 32K 4,448,216.88 | 4,448,216.88
AT RN SR M 1,968,825.86 1,968,825.86)
MATFEE 7 393,765.18 393,765.18
NATAE 5 %% 1,733,980.35 1,733,980.35
HoAth A7 45 870,186.91 870,186.91]
Uikrysean 9,414,975.18 9,414,975.18
2,310,622,386.

) 2R AU B B 169,463,576.79 3,517,500.00 2,137,641,309.25
04

T R PR AR I G T R AGIKTTOME, I G 20 H0E A 3 5087 € 1 H Bl H 3R

FH TR,

7.4.13.4.1.2 FIZ XK BIEBURME T

T 2018 42 12 H 31 H, AEEFH MG MGG A RANE b7 585 =3 E 1 L
5.38%(2017 = 12 H 31 H: 2.31%), KT A8 B0 T 4% 5k 4 95 7= 1B TG 55K 5200 (2017 4F
12 31 H: [A)

7.4.13.4.2 SMNCRK:
AN R 2 18 4 b T HL A28 Fe OB B SR B & i s R AN R AR Bl i R AR Y S R o A FE 4
(T % 7 B At ON R TRy, DR b T8 B R AN KUK

7.4.13.4.3 FABMHE XS

HCAbA M JRURSE 2 i 21k < i R < i T B ) 2 F0 (i BOR SR Bt 2 R Bk T 3 R SR AN MLV 3 LAS K
T S ks DR 3R AR B i A AR e B AR XU o AR 3k 4 32 BB THIE SR A2 5 BT L T BARAT 8] )M 17 3758 5
(RIBEER AN BT W F) FEAL A DRURS R T BN UE SR A AT Ao B 5 8 R DL Ry IR 2 T R 52
B AT REARYR T UL T I BRI B R

AT B ) B BENAE M AN PR R AL A Rk, SR A BTN A, o E A B
TR BER NI T, ST TIs T oL, MU s B B LA SR TRE ;s 8 R MIESR

IIHT R E RN, PTG A [ 20 Y F A BB A AT BB . AR A B E
G RIS LA, SRR, B ECE . BTG ATIBIE, R BB AT RE R A

il
=
S
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I S -

AT i P B AL A R B PR AT A A% UG o AR < T2 BB T MSCI o [ A IR 1k
OB, BTG BRI B H AR EL N2 G B A 95%, IR BERRIIR BRI LA 50
NI Ty H AR EAR T RSB 80%; Pl ul 2] H A —4F DL N INBUR 5 AMI T 2R e 1714

09 5%, SR ILe AT A & TS IR

BEAN, ARk G B BN

IR A B 6 T 45 A7 HOAIE 23 i M St i 2, e s 2 e B i R et AT MR &, BIE
VaR (Value at Risk)$5 #5454 I A 5 <5 Tk (R TERLE (A% DAURS: , R IRt XURS: 14T BRIER AT 425 11 o

7.4.13.4.3.1 HAb4HE XS A

SRR NRTT

ESUES EARRER
2018 £ 12 H 31 H 201712 H 31 H
LEIES filE4
WA
B e
AR AR
fiute kb
(%) (%)
L Gy A A — B S AR TR 1,637,210,726.73 93.45 2,120,962,344.27 91.79
28 5 e A A H
22 53 G — e AR
AP R — BUE R
&1t 1,637,210,726.73 93.45 2,120,962,344.27 91.79

7.4.13.4.3.2 FoARA A XU R 4B

2018 4£ 12 A 31 H

(5854 B 25 bl e i v DA AR ) HoAth T 37728 B AR AN AR
X5 = A e H B 4 7 P iHE )
s ER (. NRM)
AH I R AR 5 AR B PN ES AEREE
AT

201712 A 31 H

LMb ST AL HE B TF 5%

1% 90,010,000.00

%) 128,480,000.00

2V G LR E T B 5%

k% 90,010,000.00

/%) 128,480,000.00

7.4.14 BB T RN & THRR T E U KA E R

(1)

VIR iNIE]

2 46 i3k 69 T



2z MSCI H E A JRFEHOE s A IE SR 5 R A 5 2018 4E4F TRk i

(a) wRITHEANRMHMETHERTNE

AFRMMETHEL R ITENZR, XA RMETHE BT & B A 5 28 SO0 N E T E 1 A%
JRRUSE :

H— Bk MEE ST R T R Z BN .

SR BRES— E A NAB A DB 7 A7 {5 I A A T LR B A

BRI MR P BB A AT S A -

(b) FFEERILAA SUHHE TR R B R T A

() &ZREmTHA R E

F 2018 4F 12 H 31 H, ARE:EFA M AA RMMETHE H AT S R 85 10 S Al 7= s +
i JRIKIIAREUN 1,599,842,697.53 Jt, & 155 —JRIRIIARHIN 131,672,122.80 75, LJE T =J2IK
42412017 4F 12 A 31 H: #—)2X 2,053,006,335.76 JG, 5 JZIK 121,413,508.51 jt., LH—=)Z
K)o

(i) 2> AR I J2 VR ) () B KA )

AR IG5 LS BUE 2 A e R S U A2 H AN 2 IR TR R I 25

X TUEFRAE 5y e BT BRI R SIS i 58 2 AN T SR (LG TR R A5 I R 52 5 A
TEER) BUR TARR T RATSFG O, AIeGEA S T H 252 5 I E s R H R 58 5 A TE R IE A
W5 U T AH DR IR SR AN 27 B A SEAME ZUNEE — 20 FEARE Al 1 8 v SR FH AR AS T 0 5 i A\ ABLXS
TN RMAERFERRLLEE, A RIBERF G 22 A SR E R 5 — B GE R B =E K.

(iii) 8 =2 IR SUHME RN A AL 5 640

o

(€) ARFB:ILLA SR ETHE B SRl T H

T 2018 5 12 A 31 H, ARG RFFAH AR LA SUOHETHE M &/l 51 (2017 4 12 7 31 H:
I]) o

(d) AR sefMETHE R e T A

ANBLA Fo M B T 1 i 8 7 R 6745 2 0 RSO IR oAt i 57, JLIRTEIMAME 5 A Fe
EAHZIR

(2) BRAFAESS, T = Gl H AR EE 400 75 U I A Fofth B B R T
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8.1 HIAREEFAAER

88 HWHEAAHE

SARAL: NIRRT

JF5 g & A S (%)
1 ETE e 1,637,210,726.73 92.76
Hopr B 1,637,210,726.73 92.76
2 BeHn - .
3 [i] 5 Wi 2l # % 94,304,093.60 5.34
Hp: figz 94,304,093.60 5.34
B RFUESR - -
4 b B - -
5 & RATA AR - -
6 T NIR 5 Gt 7 - -
o ST R R SN
& S ) '
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁ{i\é\ 30,019,107.34 1.70
118
8 Hofth 25 15058 = 3,453,734.39 0.20
9 Hit 1,764,987,662.06 100.00

8.2 MIRZAT WA R EH T AS

8.2.1 FRHH B WIARILAT W RN EE B AL &

SRERA: NIRRT

‘ o i B 4 P E
15 TG VIR IED
Eepl (%)

AR RS B i -

_ 42,629,253.60 2.43
B [RHI
C |l 638,496,468.42 36.45
D |1, ). ALK LR 32,949,076.62 1.88
E |3 32,627,341.08 1.86
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#e2z MSCI P [H A BB R AIF 2 #5583 4 2018 FFE4E R

FoftamEfl 31,156,296.75 178
G Pidizskn. SAEMEEOlL 52,082,914.28 297
H Aol _ .
| (BB S BRIkl 33,891,121.22 1.93
J o |&Rlk 465,497,185.44 26.57
K ps b 83,988,221.75 4.79
L (MBS RS 5,117,662.20 0.29
M [ BEABE AR R S5l i} -
N KA PREERI A 1t 5 2 ] )
O |ERMRS. BHEAHALRS L _ .
P [HHE - -
Q |BAEMALTAE 7,595,915.60 0.43
R [ofb. fREMmERl _ .
S |&ZE _ -

&t 1,426,031,456.96 81.40

8.2.2 BURHBL B WIARILAT W RN R B R AL &

SARAL: NIRRT

‘ o S Sl G RaE |- |
AR L] Tk 25 nRME
Eefs (%)
AR Bk 11,073,825.84 0.63
, 105.85 0.00
B Rk
C [Hli&k 137,125,352.50) 7.83
D |HJ1. B AR BOKAEFE AR ) .
E | 10,016,679.40, 0.57
F otk fmEE ) .
G piBiskn. SAEAmRENY 3,213,392.35 0.18
H |k ) .
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#e2z MSCI P [H A BB R AIF 2 #5583 4 2018 FFE4E R

| [fE B, TAAE B ARSI 13,781,562.48 0.79
J &Rk 307,917.74 0.02
K [FHir=k . B

L |FETAIRE S5 R 45k . .
M [BFERF R AR IR S 12,275.261.51 0.70
N KB PREEAN A F it B # b . B

O |[ERMS . BEAMILAMR S - -

P [HH - -
Q |EAMHSTAE 2,156.60 0.00
R i REFERFR 23,383,015.50 1.33
S  GE . .

it 211,179,269.77 12.05

8.3 SPRIE A FMME o E & B E HL BN I T A R A
8.3.1 MIRBHBREEA ME HEST T HELGIR DR TE B ERE 4
SR NRTG

P T
Feg | B Ji ZE A4 K HE () A A
1B 451 (%)
1 601318 Hh S 22 1,651,231 92,634,059.10 5.29
2 600036 FARRAT 3,206,000 80,791,200.00 4.61
3 600519 wMFE 70,958 41,865,929.58 2.39
4 601166 POlVARAT 2,781,142 41,550,261.48 2.37
5 600030 H S UES: 2,577,700 41,268,977.00 2.36
6 600048 LRF Hh = 3,122,251 36,811,339.29 2.10
7 000002 Ji A 1,493,813 35,582,625.66 2.03
8 600837 AR 4,042,290 35,572,152.00 2.03
9 601717 HIEAL 6,407,350 35,432,645.50 2.02
10 002202 G W BHE 2,846,000 28,431,540.00 1.62
11 600887 GaEillialis 1,181,051 27,022,446.88 1.54
12 002475 AZIY 1,919,465 26,987,677.90 1.54
13 000333 E I A 722,200 26,620,292.00 1.52
14 601009 B ARAT 3,947,700 25,502,142.00 1.46
15 600066 FIMEE 2,087,362 24,735,239.70 1.41
16 601398 TRERAT 4,476,576 23,681,087.04 1.35
17 601088 Hh [ pip A 1,128,735 20,272,080.60 1.16
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601985 % 3,630,700 19,133,789.00 1.09
000418 INKIE A 439,664 19,015,468.00 1.09
002024 3T G 1,819,255 17,919,661.75 1.02
601328 S IERAT 2,934,900 16,993,071.00 0.97
600085 6] 4= 5 607,774 16,713,785.00 0.95
600498 ED @ik 586,100 16,686,267.00 0.95
601668 Hh [ 30 2,907,406 16,572,214.20 0.95
601336 BRI 387,300 16,359,552.00 0.93
000858 i AR W 319,414 16,251,784.32 0.93
600699 Ik T 690,613 16,132,719.68 0.92
600009 gL 309,085 15,689,154.60 0.90
600276 T 5 PR 24 289,019 15,245,752.25 0.87
601233 Al B A7 1,533,400 14,965,984.00 0.85
002236 KAEA 1,278,609 14,652,859.14 0.84
000651 & I HL2% 393,400 14,040,446.00 0.80
002304 PEI By 147,874 14,006,625.28 0.80
600019 FEE By 2,144,500 13,939,250.00 0.80
000776 I RAES: 1,077,745 13,665,806.60 0.78
600570 fH AE LT 251,387 13,067,096.26 0.75
600125 BIein 1,833,300 12,833,100.00 0.73
601688 HEFRIESH 777,400 12,593,880.00 0.72
600879 LIV 2,254,200 12,195,222.00 0.70
600585 HFIZIK IR 405,600 11,875,968.00 0.68
002008 N 386,487 11,733,745.32 0.67
000661 KB 67,000 11,725,000.00 0.67
000902 FEREEE S 1,268,355 11,364,460.80 0.65
600340 M AR 443,003 11,274,426.35 0.64
000895 RO J&e 474,899 11,202,867.41 0.64
601229 AT 990,900 11,088,171.00 0.63
000630 kA 5,582,300 10,997,131.00 0.63
600900 KATHL 691,285 10,977,605.80 0.63
601988 o ERAT 2,919,300 10,538,673.00 0.60
000786 Bl ey 763,575 10,506,792.00 0.60
601186 Hh ] 2k 947,634 10,300,781.58 0.59
601607 iRy 597,400 10,155,800.00 0.58
002353 AN A 637,378 9,560,670.00 0.55
601939 ABARIT 1,458,300 9,289,371.00 0.53
002821 LT 134,332 9,114,426.20 0.52
601899 HKemlk 2,695,500 9,002,970.00 0.51
000997 NN 574,762 8,414,515.68 0.48
000063 PIEH 425,200 8,329,668.00 0.48
600028 W E A1 1,579,700 7,977,485.00 0.46
600703 =L 694,420 7,853,890.20 0.45
600271 iRAEE 342,700 7,844,403.00 0.45
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62 600104 R AEH] 289,107 7,710,483.69 0.44
63 000960 N4l 803,591 7,666,258.14 0.44
64 002044 F A R 508,088 7,595,915.60 0.43
65 600999 ALY 563,281 7,547,965.40 0.43
66 002415 T R AR 289,312 7,452,677.12 0.43
67 601288 LV ARAT 1,977,400 7,118,640.00 0.41
68 600388 PAEEINTR 698,097 7,085,684.55 0.40
69 600521 12450 615,064 6,802,607.84 0.39
70 600115 RITmias 1,354,000 6,431,500.00 0.37
71 002142 TUWHRAT 383,931 6,227,360.82 0.36
72 601006 RZHkH 700,700 5,766,761.00 0.33
73 002081 Kol 710,413 5,754,345.30 0.33
74 600967 HE—HL 546,500 5,683,600.00 0.32
75 601111 Hh ] 737,701 5,636,035.64 0.32
76 600518 RESE 25 603,200 5,555,472.00 0.32
77 600118 W E TR 318,698 5,519,849.36 0.32
78 000001 P22 ARAT 550,200 5,160,876.00 0.29
79 601888 Hh [ [ iR 85,011 5,117,662.20 0.29
80 600872 LB T 166,800 4,913,928.00 0.28
81 002594 Eb WP i 95,898 4,890,798.00 0.28
82 603799 R 151,600 4,564,676.00 0.26
83 002050 —TeE 354,887 4,503,516.03 0.26
84 000338 Y257 7 508,400 3,914,680.00 0.22
85 600690 iR 277,700 3,846,145.00 0.22
86 600176 HEEA 396,440 3,833,574.80 0.22
87 600583 R TR 776,550 3,805,095.00 0.22
88 601989 e 892,600 3,793,550.00 0.22
89 002230 SN 153,800 3,789,632.00 0.22
90 600760 TR ) 124,700 3,455,437.00 0.20
91 002624 SEFRMS 123,700 3,445,045.00 0.20
92 600426 e e Tt 273,268 3,298,344.76 0.19
93 600026 HHOzE i RE 726,500 3,225,660.00 0.18
94 600406 FH R Fif 158,771 2,942,026.63 0.17
95 601818 e RARST 786,000 2,908,200.00 0.17
96 600011 HEREE PR 366,564 2,705,242.32 0.15
97 002191 e 315,207 2,461,766.67 0.14
98 600845 EECES 107,089 2,232,805.65 0.13
99 002466 RIFHEM 73,500 2,155,020.00 0.12
100 000898 BRIy 415,302 2,130,499.26 0.12
101 002281 IR 76,389 2,051,808.54 0.12
102 601211 A% 118,700 1,818,484.00 0.10
103 601333 IR 573,700 1,812,892.00 0.10
104 002385 Kbk 561,092 1,795,494.40 0.10
105 603288 5N 25,900 1,781,920.00 0.10
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106 600016 RAMRT 310,000 1,776,300.00 0.10
107 600153 AR 247,500 1,744,875.00 0.10
108 000977 IREE S 100,800 1,604,736.00 0.09
109 600398 TR 2 K 189,094 1,603,517.12 0.09
110 600711 R R TIN|4 343,900 1,571,623.00 0.09
111 600875 RITHA 193,435 1,526,202.15 0.09
112 600567 L 4500 486,800 1,518,816.00 0.09
113 600867 BUARE 103,464 1,438,149.60 0.08
114 000938 EPIAiva 44,498 1,391,007.48 0.08
115 002640 i} 123,700 1,335,960.00 0.08
116 002690 EEH 47,000 1,000,160.00 0.06
117 002456 BRAERH 94,897 872,103.43 0.05
118 601377 PVAESR 182,400 846,336.00 0.05
119 601100 (ERYATI AN 40,948 811,179.88 0.05
120 600029 T 103,586 687,811.04 0.04
121 000513 TR EE 26,500 666,475.00 0.04
122 601012 R L A7 37,496 653,930.24 0.04
123 002007 B2 17,260 566,128.00 0.03
124 601998 H S RAT 103,600 564,620.00 0.03
125 600352 WL e % 49,900 481,535.00 0.03
126 000069 BRI A 50,367 319,830.45 0.02
127 601877 IEZSH 8 9,525 230,886.00 0.01
128 002371 A6 77 %4 3,595 135,747.20 0.01
129 600027 4 r [ 27,882 132,439.50 0.01
130 002025 WK FL2% 3,600 77,148.00 0.00

8.3.2 HIRMMIEE A A E B ST HE LI N TA B ERE 4
SN NRTTT

R S e
Fag | WA Ji T2 A4 K HE(K) AN E
B L A51 (%)
1 600745 =R 712,054 15,045,701.02 0.86
2 002709 RIGH L 616,700 13,357,722.00 0.76
3 601677 224l 1,348,224 11,850,888.96 0.68
4 000910 KW E% 1,116,151 11,507,516.81 0.66
5 300498 AR v iy 422,988 11,073,825.84 0.63
6 603686 s e 982,700 10,672,122.00 0.61
7 603508 Y 227,403 9,052,913.43 0.52
8 300357 T4 244,229 9,034,030.71 0.52
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