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JRAEAFE G R EAT P B TRIRAT, SEATAR IO R BE B AN E K AREEGAEAL 5 Prdt AT B952
Gy B LA b RS B0 45 5T BR DT A W) 958 5 0] T 58 FIE 23 S8 WORI TR B, 3 249 XU AT B MEAR
FEARAT 8] [ ML T S HEAT 28 5y il 3505008 58 5 o T-BEAT (5 FH VPG T 00 11E 23 22 #1077 R AT PR A DA A28 A 2
15 FH AR o
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AR R BN ST 8 I XUBG T BRI, e B8 At A E T SR PP Al R I IR A AT
NS AR, Had i o B 58 RAr B0 P XU

6.4.13.3 Fshitk Xk

TANE UG A F5 Jk AR JEAT 5 Bl BT SRS S5 IR B 2 B8 G aa R i XU . A EE B AT sh 1 X
(8 — 77 IR T2 WA A AT BEI SR B LR R @, 55— J7 R B TR A pr ik
PRI 2 T 3 AN IR T 717 A P 2 E PR ¥ 8] 45 9% 4 Hh i DG VR AE T 47 L2 LR B0 e sh A5 00 DL PR A
HRAZHL o

BT A 0] 55 < IR A XRG4S ke < ) i < TN T R A e < ) R I RS [ 155 V30 AT 7
WA I PRSI TR, IR RSB AL S P AP I BLGE Sk~ T 5 AHVLAC . AR 5 i) 58 B NAE
HEGa et 7 ERUE R, ARG O T IR a] H i AR BT 2, AR B D [ A
TR BB MR, A RICOR B <5 03 AR A B o

6.4.13.3.1 WG A AT SHSH T HIMsh R

AT B ) B PR IS VR R P AL IR (AT SRR R B G ISR BIMNED) (A
TFEF I IAUEZF #5058 e e sh I UG BERIE ) (2017 4 10 FJ 1 A HEAT) S0 B R Ak
SR T PE XS AT B, G ST PR ARG PR I A B AL B R AR P AR RR . Ui
I 52 PR A P BT ot R B A5 LR 2H 5 A LIS T N AR BILRE 0 I 25 A 4R bn S T sl 1k T b BE AT 455 S ) M U AT
gt

ARG BT — K AT RAT RIS T A S G R E R 10%, HASR G 5 dhAS K
S HE B AR IR SRR — A B RAT RS AR IZIE SRR 10%. AJE g5 AL &
3 8 NS B R AR T G 3R AR — S B A R R AT TS R AR 1% BT A R
FILIEE SR 15%, AKEG 5 A KL G A G B E B AR R A AR — K B A RIRATH
ISR, AR A E AT R 30%.

VSR 5 i1 1 B 52 7y = ) T X i 1) A 877 R 51 Sk G T
BN 52 IREIANGE H BFALRITE DLS WIE . BEAh, AR & mT i id 32 Y (el Gk 537 5 sUAE N 391 52
GNP TEFR R, H ERR—BAEN SR MO RR I A B . A e B Tish ik
SRR B T A A VA I 3 S B A 15%.

AT G IR PN N JE G A 50 7 S TAE H AT AR BB i A A DU (AT AR Al
SIS, B OREE DA A9 IBE [m] B AR 7 A AR H AT AR B8 R w] 2B .
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RIS, ARk S i)k 8 BT 5 B0 308 (R A2 2 O BT H 558 S 0 FROR B #2578
JEUU K22 5 068 T (0 35 R AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV AZ 5y 3k T St A8 5 0 6 A B PR AT 50 28 U 8 S50 4 Tt ™ e A B A B < AT [l 52 ) D 3
PERBANZE Gy 5 F Az o BbAh, ARG IR R G BN G N7 T 308 (R M58 5 410 i i B AR B AR L 4
fib PR % SR 5 A SR Ky R I 9 e ) USSR B85 1B AR 50 LUR R B i 42 2 SR AN (B TSR A2
s IFE SR SESUESF BUE 7 i S b ENIE I 2 € I HAD B MO SE 50 FIF R IE [ 5Z I, W] 4%
ST A B B R S B 4 A TR 20 B BBV DR — B

ZiEr LR & TR B SR FR A M D 45 2R K sl R XS o B T St AL A AN o A AL 3l
PERG 0 R4

6.4.13.4 TiZ R
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 M8 o SR BN 4 9t B DR I Ak T 3 85 A % TR 2R O 28 B0 1
KA AR, AR Z R AN KU AL A A7 XU

6.4.13.4.1 FIZ K

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

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

RS IR R EE AT SR & S FIHIREESE, KRR M4 65
ATHE,  BEIARE SN KA EVE SIS R AEAR KRR B A T R A2

6.4.13.4.1.1 F= XK ik 0

Az NRMT
AR
1EMR 1-5 4F 5% L AR &t
201946 H 30 H
%
TR 72,699,201.14 4 72,699,201.14
i R S 4,337,759.93 4 4,337,759.93
B ARIE S 610,545.71 - 610,545.71]
oy AR e 99,910,000.00 - 2,686,844,393.55/2,786,754,393.
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55
SRR - - - 756,087.54  756,087.54
AL FR D R - - - 407,318.98  407,318.98
2,865,565,306.
FrE R 177,557,506.78 - - 2,688,007,800.07
85
1 £5t
NATIE SR H 2K - - 4 10,652,968.28 10,652,968.28
AT 2 [A] 2R - - - 3,323,559.16 3,323,559.16
AT NS - - - 2,264,064.54 2,264,064.54
MATFEE 7 - - - 452,812.90  452,812.90
NiAtAZ 5 % - - - 5,071,511.94 5,071,511.94
HoAth 471 451 - - - 613,771.93| 613,771.93
22,378,688.
Uikrysean - - 4 22,378,688.75
75
) 2 AU B B 177,557,506.78 - - 2,665,629,111.32(2,843,186,618.
10
AR
2018 4 12 A 31 1EMA 1-5 4F 5% AR &t
H
wre
AT 25,473,733.18 - - - 25,473,733.18
e 4,545,374.16 - - - 4,545,374.16
B ARIE S 560,882.53 - - 41 560,882.53
N o 1,731,514,820.
L et S 90,216,000.00 - 4,088,093.60| 1,637,210,726.73 23
MR R - - - 2,286,925.04 2,286,925.04
A FR D R - - - 605,926.82|  605,926.82
o 1,764,987,662.
Ao =San 120,795,989.87 - 4,088,093.60| 1,640,103,578.59
06
1 £33
NATIESFIE H 2K - - 4 3,532,878.22 3,532,878.22
AT 2 [A] 32K - - 4 702,139.47 702,139.47,
AT NS - - 4 1,550,435.71 1,550,435.71]
NATFEE 7 - - 4 310,087.13 310,087.13
NiATAZ 5 % H - - 41 6,148,570.93 6,148,570.93
A A Bk - - - 26.80 26.80)
HoAth 471 451 - - 41 866,000.00 866,000.00,

25 31 pidk 50 7T



ez MSCI [ A JRIEHON R BIE S R B L & 2019 fF A Rk i

it - - 4  13,110,138.26/ 13,110,138.26
1,751,877,523

) 2R AU B B 120,795,989.87 - 4,088,093.60| 1,626,993,440.33
80

T RPN NARIEE T R IR~ Fe e, IF 1S 20 RE A3 0T 2 4 H 5L
B H AR E BT T 2R

6.4.13.4.1.2 FIZR XK B EBURME AT
F 2019 4E 6 A 30 H, AREESRIFAMRER, HFENRTERE NSIER, Fiknimsl
RIAR BN T AT G % =1 T KR

6.4.13.4.2 SN XS
BN RS A2 Fi5 < it B 28 S0 BOR SR B e B DR AN R AR s i A A e sh O ARG . A <3
RIpT A Bt 7 S St AN RS, PR B KA XU

6.4.13.4.3 HAtH#E XU

LA AR A% XU 415 o <5 P 455 < i T P 2 S B BOR SR B <897 B BRI ok i 3 M) 2R A A M 28 DL Ak
(T 3 A R R AR B T R A B B (R AU o AR 4 2 B B THIEZR 38 & i b T slRAT 1) R 17 352 5
(AN S5, T I 1 AR A ks IR AR T BAMIE S R AT A B B 42 5 5 B SRR ok S IO B
AT BER YR T UEZR T 3 BEAR P B 2

ARSI G R B SR MR R B BB 5, IR ] I SRR R A AR MSCH [ A R ECH BREZ )
PR, SR FE WA 2t 20 A L G LU R M, R AR BEORFE G B I B A At |, LS
— 2 WIS 73T o AR 35 <5 0 5 <5 BN JE S 405 5 5 W A WO B AR AL, X 45 8 S L Bt - I
BTG HATIEIE, SRIBN RN AT BE R AL T A% XU o

AFE SIS BT A 1) S B PRAR FL A A A XU, o AT 45 1 4R B8 T MSCI Hh [E A IR Bl
e, B AL G P BB I H bR EE B 3 G 537 1B ) 95%,  $ BEAR I FE B B i EL ELAE 50
AT H A RESAR T 54 1 80%: T4 Bl UM H7E—4F LA IBURF 3 55 MK T B4 0 7= 1
1B 5% BLAb, AEEE I3 G BN H X ARG P IR IR i SEiti e 4%, € i FH 2 e &
JHER AT ML, A4 VaR(Value at Risk)$5 b5 R A5k < 1 e ) 785 A2 A A% XU, e g
X RS HEAT BRERANZE ) o

6.4.13.4.3.1 oAb RO
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SRR NRTT

AR AR
201946 A 30 H 2018 /£ 12 A 31 H
i H Ry o7 &
N RE FEEHELL Ny IR HHE LL
Bl (%) (%)
2,686,844,393. 1,637,210,726
T o e e — R R 94.50 93.45
55 73
B Lt A e S o 5 G2 - - - -
T o MEmMe s — e mR %R - - - -
A AR 7= — BUE R BF - - - -
HoAh - - - -
2,686,844,393. 1,637,210,726
Sann 94.50 93.45
55 73

6.4.13.4.3.2 FAtA R RURE O BB 43 BT

BT A U kg Tk S L BEEHE AR 5)

s Lk HEE L A 0 E A 1737 25 B (o A
S S F e L
WA b AR D)
HH 2 XU A8 5 1) A8 5 A AERE R
oL

201946 H 30 H

2018 £ 12 H 31 H

1S e T 5%

N 14,043

Whn#; 9,001

2.V Z5 LU T B 5%

/b2 14,043

/%) 9,001

6.4.14 75 B T EARA Z3AT  vHR R 75 Ul B B HAf 0

T

7.1 MIREEFETAEER

7 BERAGHRE

SRR NRT

i H

i 4 BE I L
%l (%)
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1 ETE e 2,686,844,393.55 93.76
Hope R 2,686,844,393.55 93.76
2 Be#n - -
3 [i] 5 Wi 2l 4 % 99,910,000.00 3.49
Hp: figz 99,910,000.00 3.49
B SCRAIESR - -
4 R - -
5 SERIATAE ST - -
6 SN IR Gl 5 - -
Forre SEEW =m0 D ) SN IR 5 4 ] ]
A
7 BATHEHGE T &M &6 77,036,961.07 2.69
8 Hofth % 15055 7 1,773,952.23 0.06
9 At 2,865,565,306.85 100.00

7.2 WEFREBTL S ROBERRAS

7.2.1 BEEBRHAREAT WO ROBEREAE
A NRM

o7 3 4 PR 1 E L A5
L] ATl 2] nRAME
(%)

VAN VN NN - X 4 21,992,113.22 0.77
B Rk 40,428,312.30 1.42
C [Hli&k 1,064,384,807.95 37.44
D [HJ1. T R KA =L 44,127,115.64 1.55
E [0 36,896,617.00 1.30
FoRkRFZEE 86,960,274.38 3.06
G [Kilighi. BBl 57,567,362.09 2.02
H [EmEAE 9,887,202.00 0.35
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| B R AR ARG BRIk S5 113,875,121.55 4.01
J &Rk 736,398,295.01 25.90
K |Gl 112,942,269.81 3.97
L [FRGEANR 55 IR 55 29,595,420.91 1.04
M [REER TR AR RS - )
N KFI FREERTA LB E - -
O [BRRS. BEAMILMRF - -
P |HB\ - -
Q | DA TAE 31,062,832.59 1.09
R [Cib. REMER 12,979,400.00 0.46
S &E - .

it 2,399,097,144.45 84.38

7.2.2 BREEHAR AT R BRERRAS

SRR NRTT

e po— A o 4 U PV E L A5
(%)
A IR AR 4L - ]
B PR 1,510,658.46 0.05
C lEE 176,065,198.73 6.19
D |71, #J) R BOKAEF=RME RO 5,448,546.00 0.19
E @5l 15,942,072.71 0.56
F R AEE - -
G |[iEishi. GEFIsELLY - .
H  [{EmEE Dol - -
| 5B ARG ERARIRS 18,988,742.14 0.67
J Rl 6,894,430.69 0.24
K |k 8,649,315.00 0.30
L [FGE AR 55 iRk 55k 12,138,786.00 0.43
M BT AR R % 16,898,469.75 0.59
N KR BRBEAN 2 5 10,413,681.02 0.37
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O [J&ERIRSS. BEFAMEAIRSS - -
P [##H - )
Q |[BAAItteTAE 4,297,790.00 0.15
R [tk tAE MG R 10,499,558.60) 0.37
S & - )

&t 287,747,249.10 10.12

7.3 BAREA SAHE GBS E LN TR BRSO 48

7.3.1 JIREBIE A RIE SEEFFHE GINEF R ATA BSR4

SRR NRTT

o B G i
Fag | B Ji SR A4 PR HE(K) VADIIXIES
fHEE1(%6)
1 601318 r [ S22 1,687,931 149,567,565.91 5.26
2 600519 HINFEE 90,300 88,855,200.00 3.13
3 600036 FARRAT 2,124,000 76,421,520.00 2.69
4 601166 MVARLT 3,990,700 72,989,903.00 2.57
5 000333 EOE ]| 1,267,815 65,748,885.90 2.31
6 600887 BRI A 1,562,251 52,194,805.91 1.84
7 600837 AR 3,612,910 51,267,192.90 1.80
8 600048 LRF = 3,760,017 47,977,816.92 1.69
9 000002 h Fa 1,640,813 45,631,009.53 1.60
10 000651 ALk 632,800 34,804,000.00 1.22
11 600030 H S UES: 1,349,542 32,132,595.02 1.13
12 002202 & EHS 2,584,478 32,125,061.54 1.13
13 000703 fHIR A1 2,332,300 31,859,218.00 1.12
14 000858 i AR W 264,644 31,214,759.80 1.10
15 600104 R 1,222,707 31,179,028.50 1.10
16 600016 RAHT 4,843,700 30,757,495.00 1.08
17 601818 JERKERAT 7,800,300 29,719,143.00 1.05
18 600066 FIHEE 2,170,338 28,257,800.76 0.99
19 002304 PEI By 230,100 27,970,956.00 0.98
20 600297 IR 6,261,487 27,926,232.02 0.98
21 600000 THRARAT 2,238,300 26,143,344.00 0.92
22 600019 FE A 3,894,600 25,314,900.00 0.89
23 002340 MR 5,056,900 23,817,999.00 0.84
24 601398 TRERAT 4,034,276 23,761,885.64 0.84
25 601988 o ERAT 6,336,700 23,699,258.00 0.83
26 600050 Hh [ e 3,716,600 22,894,256.00 0.81
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27 600276 fE Fif PR 24 346,823 22,890,318.00 0.81
28 000997 Nl i 1,345,500 22,725,495.00 0.80
29 600879 VNG 3,653,000 22,502,480.00 0.79
30 300498 i A 613,277 21,992,113.22 0.77
31 601668 Hh [ 3,788,200 21,782,150.00 0.77
32 000776 I RAES: 1,563,445 21,481,734.30 0.76
33 601688 HEFRAE S 937,900 20,933,928.00 0.74
34 601233 e B A 1,307,081 20,272,826.31 0.71
35 600027 e [E R 4,908,882 18,506,485.14 0.65
36 000001 P22 ARAT 1,322,600 18,225,428.00 0.64
37 601328 S IERAT 2,934,900 17,961,588.00 0.63
38 002024 T Gy 1,515,282 17,395,437.36 0.61
39 600153 ARy 1,927,800 17,118,864.00 0.60
40 000786 By ) 923,975 16,751,666.75 0.59
41 600031 =—®ET 1,224,600 16,017,768.00 0.56
42 002422 BHE 25k 506,497 15,058,155.81 0.53
43 600703 = 1,310,079 14,777,691.12 0.52
44 002044 FAFAERR 1,182,200 14,706,568.00 0.52
45 601872 AR EC AN 3,354,500 14,625,620.00 0.51
46 600340 5 AR 448,803 14,617,513.71 0.51
47 600535 K+ 876,000 14,497,800.00 0.51
48 002124 KA AR 1,106,400 14,427,456.00 0.51
49 600406 FH, 7 I 751,400 14,006,096.00 0.49
50 600009 gL 165,820 13,892,399.60 0.49
51 603799 R 626,691 13,354,785.21 0.47
52 002010 FEAL B 1,702,100 12,816,813.00 0.45
53 601231 BZNjUNEEA 1,061,700 12,793,485.00 0.45
54 601186 Hh kA 1,251,500 12,452,425.00 0.44
55 002128 N oAl 1,437,100 12,430,915.00 0.44
56 601985 W E A% 2,197,600 12,218,656.00 0.43
57 601628 PN 427,600 12,109,632.00 0.43
58 002027 Iy AR 2,252,300 11,914,667.00 0.42
59 601012 R L A7 508,245 11,745,541.95 0.41
60 601229 ERAT 990,900 11,742,165.00 0.41
61 002475 SLARRE 2 473,300 11,733,107.00 0.41
62 000661 KI5 = 34,684 11,723,192.00 0.41
63 600271 WIRAEE 505,800 11,658,690.00 0.41
64 300244 12212 W 685,600 11,641,488.00 0.41
65 601377 MlviF 1,718,400 11,582,016.00 0.41
66 600900 KILHh 640,785 11,470,051.50 0.40
67 600201 Ay 715,345 11,223,763.05 0.39
68 300098 R 1,398,436 11,159,519.28 0.39
69 000725 HETA 3,239,400 11,143,536.00 0.39
70 000063 I 339,809 11,053,986.77 0.39
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71 600585 HFIEIK R 264,200 10,964,300.00 0.39
72 002415 T e SRR, 396,120 10,924,989.60 0.38
73 601169 e AT 1,839,000 10,868,490.00 0.38
74 600216 WTEEZ 1,039,600 10,645,504.00 0.37
75 002371 677441 151,746 10,508,410.50 0.37
76 601211 A% 557,300 10,226,455.00 0.36
77 000028 ] 25— £ 243,900 10,202,337.00 0.36
78 601336 HAELRES 184,542 10,155,346.26 0.36
79 600258 R E 549,900 9,887,202.00 0.35
80 600967 ME—HL 866,400 9,703,680.00 0.34
81 002074 ESpa =i 738,797 9,685,628.67 0.34
82 600999 ALY 563,281 9,626,472.29 0.34
83 603885 H ML 720,700 9,441,170.00 0.33
84 601607 iRy 514,300 9,334,545.00 0.33
85 002230 SN 276,000 9,174,240.00 0.32
86 000630 A 3,696,800 9,094,128.00 0.32
87 000902 BEF 844,500 9,061,485.00 0.32
88 002465 e S ik 942,900 8,995,266.00 0.32
89 000625 K2/ 1,352,700 8,968,401.00 0.32
90 601899 el 2,375,000 8,953,750.00 0.31
91 600547 R 354 216,900 8,929,773.00 0.31
92 300274 FH ' FLE 918,300 8,586,105.00 0.30
93 600612 2R 187,600 8,385,720.00 0.29
94 601088 Hh [ pi e 407,735 8,309,639.30 0.29
95 000568 FINEE 100,100 8,091,083.00 0.28
96 000960 Bl A 721,526 8,059,445.42 0.28
97 300750 TEEAR 116,000 7,990,080.00 0.28
98 002078 N EEIR 4 1,148,900 7,824,009.00 0.28
99 000895 R R 313,534 7,803,861.26 0.27
100 600109 [ £ UE S5 795,200 7,729,344.00 0.27
101 002236 KR A 531,109 7,711,702.68 0.27
102 600521 2N |4 545,363 7,689,618.30 0.27
103 002624 SEFR T 297,039 7,666,576.59 0.27
104 002142 TUWHRAT 314,231 7,616,959.44 0.27
105 601006 Rz 940,800 7,611,072.00 0.27
106 601788 JERIES 664,900 7,593,158.00 0.27
107 600570 fHAE T 109,980 7,495,137.00 0.26
108 601939 ABARIT 998,100 7,425,864.00 0.26
109 600872 HAE R 166,800 7,144,044.00 0.25
110 300251 TEAALE 1,049,100 7,133,880.00 0.25
111 601288 LV ARAT 1,977,400 7,118,640.00 0.25
112 002152 ] HIEIE 1,024,500 7,017,825.00 0.25
113 000423 AR BT ] fig 174,600 6,952,572.00 0.24
114 600835 gL 399,601 6,633,376.60 0.23
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115 601601 EEIE NS 170,475 6,224,042.25 0.22
116 000538 =A% 74,100 6,181,422.00 0.22
117 300253 MERE 295 428,900 6,081,802.00 0.21
118 601998 S RAT 999,500 5,967,015.00 0.21
119 300413 TR 142,400 5,845,520.00 0.21
120 600699 I T 267,183 5,707,028.88 0.20
121 300059 KT E 419,600 5,685,580.00 0.20
122 300316 m AL 445,300 5,650,857.00 0.20
123 601009 A HUERAT 674,000 5,567,240.00 0.20
124 600816 ZE(5FE 1,055,500 5,330,275.00 0.19
125 300408 =AM 269,100 5,233,995.00 0.18
126 601238 IR 470,220 5,139,504.60 0.18
127 601111 Hh ] 535,901 5,128,572.57 0.18
128 000413 RIEEH 986,100 5,068,554.00 0.18
129 600089 FEAR LT 670,532 4,861,357.00 0.17
130 002008 N 140,233 4,821,210.54 0.17
131 600690 H iR 277,700 4,801,433.00 0.17
132 300433 W R 654,200 4,559,774.00 0.16
133 600115 RITmias 727,200 4,559,544.00 0.16
134 600763 THREEST 50,920 4,511,002.80 0.16
135 601555 RIS 434,400 4,452,600.00 0.16
136 600177 EXRIR 687,540 4,365,879.00 0.15
137 002019 e Z 351,000 4,299,750.00 0.15
138 002127 A B LR 359,299 4,038,520.76 0.14
139 600859 TRt 260,200 3,952,438.00 0.14
140 601877 IEZRHLAR 165,005 3,809,965.45 0.13
141 600176 HEEA 396,440 3,778,073.20 0.13
142 603288 ESNY/ |4 35,720 3,750,600.00 0.13
143 601717 L 644,143 3,678,056.53 0.13
144 600637 RI7 R 339,000 3,573,060.00 0.13
145 002456 RKFEE 429,000 3,363,360.00 0.12
146 000425 R T 723,300 3,225,918.00 0.11
147 002050 —TeE 298,853 3,152,899.15 0.11
148 002129 HHER AR 318,000 3,103,680.00 0.11
149 601989 HEET 544,500 3,027,420.00 0.11
150 002241 ORIy 335,700 2,984,373.00 0.10
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