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AL ER R - - - 13,983.69 13,983.69
144,236,754.7

B 21,263,125.31 - 129,209.99  122,844,419.46
6

1 £33

MATIESFIE H K - - 41 910,188.77 910,188.77
AT TBE [A] 2% - - 1 65,198.79 65,198.79
A FE N FH T - - 1 182,553.65 182,553.65
MATHEE B - - 1 30,425.58 30,425.58
NATAZ 5 % H - - 41 1,788,632.02 1,788,632.02
A Ft 7 - - - 1.04 1.04
HoAth A7 £57 - - 1 338,141.61 338,141.61
ffit et - - - 3,315,141.46 3,315,141.46
140,921,613.3

T BB O 21,263,125.31 - 129,209.99  119,529,278.00)
0

T R PR ARG T S IK T OB, % IR 20 R0E B A 2R BT E i H BRI H 2k
REHFLTIHK,

7.4.13.4.1.2 FI| 22 XKy ) BURE 3

T 2019 4F 12 A 31 H, REEERAE G WEFIRHR T RME 554 T =3 E i LN
0.08%(2018 £F 12 H 31 H: 0.09%), KT8] Z f A B0 T A 5 03 7 151 JC B OKFEME (2018 4F
12 A 31 H: ).

7.4.13.4.2 SMC K
AN R 2 46 4 ik T 5L 28 o (i B R SR B4 I B R M Y SR AR Bh i A A2 e sl i XUy o A FE 4
(A % b st AN R M, BRI I8 B R AN KUK «

7.4.13.4.3 FHALBE XU
LA A g XU i 8 35 4 T R 4 b L AR SR B SR B 4 97 1 IR R T 3 R SR RNV R LAk
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g TH R T RR & USRS 4 2019 SEE AR

T A0 A% DR R AR BN T R AR IR Bl IR o AR 4 SR B TR S 28 5 BT b i elARAT 8] RV T 358 5
IR AT, BT I ) AR A USRI T B ANIE SR A AT T4 B B 2278 155 100 BT R S5 TR 52
A SRUE TR 25 T 37 B Uk gk 3l O B

AREE B HE B PSR AN E P BT A A R T, SR« B B R BB R B A A
TR R BTE RN, HEMLITTEERDNHAE TR7AECE. Ty DIl Al & KR E
AR, WX EMA TG ABCR ) T, Sia b iigis g, MR E A A
HERRGE ;R BAMIE SR E MR AT SE BT, IR O AR R ) E Y T B4R BT A HEAT 12
Bto ARG E N E WSS S RO AL, X BT RS B E . R A G T
BIE, SkEZ) N0 AT e A B T ks XU -

A Ik B I BT A A I O BRAR LA A RS, o AL AR B8 A 5 v BB SR 3058 LU B Dy it < i 9%
FRHT 60%-95%, fiiFE. BUIE. Bl B8y THRAB ™ SRRESR A 5%-40%. Bhoh, ASFEE %
S ENA ORI G TR R A Seiti A%, € W1is FH 2 Mg B 050 R e HEAT G R &
£04% VaR(Value at Risk) A5 25 Al 128 A< 5 ] AOVECE RS UK, R IR AT S R o) XU 1EAT BR R A2
il o

7.4.13.4.3.1 FHARM#E XS
SHRAL: NIRRT

AR AEER
2019 4 12 A 31 H 20184 12 A 31 H
b3 4 b4
iH
YRR A SRREd
N RE AN RE
1A LA 18 L 451
(%) (%)
o VE Gl e — i 24 435,458,810.06 83.18 122,804,141.69 87.14
O R o A R e 5 g1 - -
TSR — S e Em -
T A A R e 7= — BUIE R E -
&it 435,458,810.06 83.18 122,804,141.69 87.14

7.4.13.4.3.2 FCABYHE RS T BUBRE 23 BT

N 50l L e B DA At 372 B A PR
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g TH R T RR & USRS 4 2019 SEE AR

P e H 2k 4 57 B I
e (AAL. ANRMID
AH < XU 25 & 1 AR ) PR S 4ERE R
e 2019 4F 12 3 31 H 2018 £F 12 3 31 H
IR e
SW&’ BRE®EH Hn#y 28,610,000.00 HINZ) 8,530,000.00
2. Ml %5 bE g
SW&’ BERT R k0% 28,610,000.00 k%) 8,530,000.00

7.4.14 H BT EGM O SRR T Z R HAME R
(1) AfehE
() &R TEAROHMETTERTTA
A FETEERPUR KR B A SROHE T BRI 5 B 2R S R A E TR 1 R A

JERHRSE -

BRIk MRS B G R ER T 4 LOR 2R B AR A
BRI BRER R AN ELAMH O 537 B0 5 B 1R B 12 UL R R A
IR FRBE B A AT I A B

(b) FREEMLLA SRMETHE SR TR

() SERERTEARME

F 2019 4F 12 A 31 H, AREEERAA H LA RME THE BB TN S5 28 10 S ab o= v 8 F
F R IRIARA 433,306,935.26 7, J& T4 2 IRIIAREUN 2,549,674.80 7, & T2 =R IKHIAR

(2018 4 12 H 31 H: 55— 2K 122,933,351.68 JC, i — o3 =2 %).

() A ERTEE XA E KRS

AR 4 DL B R U 8] e i ) S 0 A A H OB A SR I TR B 4B (R e Ao

XSRS S e LT A6, 4 BRI R 58 5 AN i R (LA R R A I AR 52 5 A

WER) s BUR TARAIFRATENOL, AR A& TEM A 2505 R IE R B I 32 5 ANE R IR &
PR ST TRLR AR G ZE AL 55 (K 2 SCHE SN ER — R K FFAR At (8 1 B bR B AN W] UL S A
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e

TH R & R UE TR R T

2019 HEFFEH

TR FRMERIREWRERL, B AR EE AN G 2 SO N 56

(iii)
To

(c) ARFFEERILLA SEHE T RIS

%

=R SO E AR B A AL Bl 80

il T A

Yo

TR

==K

T 2019412 A 31 H, KRS R FFE RS LA RINMETTEMNE&/T (2018 4 12 A 31 H:

[&]).

(d) ARSI E TR e T E

AL SAHE TR 5

EHAZER .

(2) Bk

NRMESS, BEH

b 7 R A7 £ 2 R I AR TR At <

§8 BHEAGWME

8.1 WIREEF-ABTHER

DA A 3k eI 75 2 0 Y ) L A F 2RI

pLR, HIKEE S A e

SHEA: NIRRTt

J¥ i H Eax A BRI R (%)
1 B2 $5 % 435,458,810.06 80.74
Hpe JRE 435,458,810.06 80.74

2 e ey - -
3 Ii] 5 WA 2 $E E 397,800.00 0.07
Hrpe fiize 397,800.00 0.07

B SCRFIESF - -

4 T B AR - -
5 S RAT A R - -
6 TN IR 45 Rl 7 - _

o ST R R SN

(e ) )

7 iﬁ; fred et e s 98,511,925.56 18.26
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TR ORGSR BT 2019 FFEAE IR
8 HoAth #3555 7 4,998,173.75 0.93
9 At 539,366,709.37 100.00
8.2 MARIATW A RN RERTEHE
8.2.1 A MR ILAT W73 KR N I E 4 BT &
EHEpAL: NRMox

o 4 B

Ah5 1725 AVIRIKIED

B (%)

A R R e Dk - _
KA 5,672,100.00 1.08
i3l 197,997,441.31 37.82
D M) T0 R SORA R R 2,936,000.00 0.56
E fEsitn 4 6,920,468.00 1.32
F LR A E SN 10,155,587.00 1.94
G i N el A 31,184,201.00 5.96
H 15 A 1,259,271.00 0.24
I E MBI A AE SRR S5 34,606,744.78 6.61
] Ay 71,281,658.00 13.62
K Jzp- a4 49,760,669.13 9.51
L MBS 55 i 55l 6,955,292.00 1.33
M FFEE A AR5 158,153.04 0.03
N UOINEZ: ¥IPAES 8 Y= g2 A 8,395,632.04 1.60
0 RS A FRFN AR 25 B} _
P g 602,144.76 0.12
Q DA T AR 16,568.00 0.00
R AL ARE AR R 7,556,880.00 1.44
S o , .
&it 435,458,810.06 83.18




Tk

B A TIE SRR R 4 2019 SR

8.3 BRI Fatir (8 o 2 B 1B L5 K/ HE P B TR I SR 4 B A 4

EHEAL: ARt

o 4 T
Fa | BREAA J SR A4 R HE(K) VIR IIKIED
B LEAI(%)

1 002120 Ay 872,058 29,039,531.40 5.55
2 000002 Ji BLA 820,000 26,387,600.00 5.04
3 600036 AT 679,600 25,539,368.00 4.88
4 600048 PRF Hh = 1,095,200 17,720,336.00 3.38
5 601138 Tk & Bk 877,500 16,031,925.00 3.06
6 601318 Hh [ P22 181,300 15,493,898.00 2.96
7 000858 MR W 115,394 15,348,555.94 2.93
8 000661 K = 33,473 14,962,431.00 2.86
9 300577 FHIE A 420,320 14,795,264.00 2.83
10 600887 BRI 7y 465,896 14,414,822.24 2.75
11 002013 AL 1,762,500 12,231,750.00 2.34
12 002555 =tLHER 441,800 11,897,674.00 2.27
13 300559 HERHBE 405,800 11,889,940.00 227
14 000568 FINEE 126,200 10,939,016.00 2.09
15 601328 CIMERAT 1,889,300 10,636,759.00 2.03
16 000651 ST 2% 159,000 10,427,220.00 1.99
17 603899 RIGCHR 202,900 9,889,346.00 1.89
18 002867 JARA 512,800 9,763,712.00 1.87
19 601818 HRBAT 2,180,800 9,617,328.00 1.84
20 002174 TFE IR X 5% 354,700 8,253,869.00 1.58
21 603079 XIEAEW) 202,300 8,055,586.00 1.54
22 601799 E?Hﬁﬂﬁ:\ 83,892 7,968,062.16 1.52
23 300133 M 1,021,200 7,556,880.00 1.44
24 000333 E M H 126,657 7,377,770.25 1.41
25 300070 # mﬁ 964,900 7,333,240.00 1.40
26 600690 IR 358,100 6,982,950.00 1.33
27 002127 3L} Eﬁrféﬁ 636,700 6,946,397.00 1.33
28 601668 Hh [ 1,231,400 6,920,468.00 1.32
29 002415 R 192,012 6,286,472.88 1.20
30 601088 Hh ] o A 310,800 5,672,100.00 1.08
31 001914 FARR 278,597 5,652,733.13 1.08
32 300596 ]2z [ 140,600 5,161,426.00 0.99
33 601398 TRARAT 863,500 5,077,380.00 0.97
34 600372 LT 350,400 4,989,696.00 0.95
35 601988 o ERAT 1,332,500 4,916,925.00 0.94
36 603517 Ha R £ 105,293 4,890,859.85 0.93
37 002557 BIE R 127,900 4,344,763.00 0.83
38 000977 IREE S 102,700 3,091,270.00 0.59
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LI LR G RIS R I & 2019 SFEAEFE IR

39 600027 4 r [ s 800,000 2,936,000.00 0.56
40 603605 I 31,800 2,799,990.00 0.53
41 600176 HEEA 216,400 2,358,760.00 0.45
42 002938 IS 50 4% i 44,400 1,993,560.00 0.38
43 688021 BARIR 53,479 1,933,031.89 0.37
44 002353 ANHf By 40,500 1,496,880.00 0.29
45 600258 RS 61,100 1,259,271.00 0.24
46 300750 THER A 10,400 1,106,560.00 0.21
47 603871 i X s 35,920 1,102,025.60 0.21
48 002624 SEFRM S 24,900 1,099,086.00 0.21
49 002508 AR 31,900 1,078,539.00 0.21
50 603199 USRI 44,700 1,055,814.00 0.20
51 601111 Hh ] [ 107,600 1,042,644.00 0.20
52 300415 % 103,900 1,019,259.00 0.19
53 002831 R RS 36,800 977,040.00 0.19
54 603825 AR 46,700 903,645.00 0.17
55 600276 TE Fify 5 24 8,900 778,928.00 0.15
56 688363 HEER A1) 9,310 776,454.00 0.15
57 688001 LR B 17,912 744,601.84 0.14
58 002607 HAHE 33,677 602,144.76 0.12
59 688066 AR 7 B 15,134 562,530.78 0.11
60 300196 KA 47,700 552,366.00 0.11
61 000547 R KR 53,300 544,726.00 0.10
62 000739 & 2l 31,800 412,446.00 0.08
63 603233 KRSk 7,500 391,875.00 0.07
64 688166 [ 8e]repss) 8,041 206,171.24 0.04
65 688181 AN IA 4,306 189,377.88 0.04
66 002129 HHIR A 15,900 187,779.00 0.04
67 688128 rh ] HL At 9,027 158,153.04 0.03
68 688198 fHI ST 3,213 135,427.95 0.03
69 688399 h tH A 4) 2,290 132,591.00 0.03
70 688288 SR Ak 3,429 97,555.05 0.02
71 688081 M EHTR 3,153 88,946.13 0.02
72 300725 ik 1,000 68,330.00 0.01
73 300806 Hrid v 666 26,693.28 0.01
74 002972 Bhaeik 1,075 21,532.25 0.00
75 603160 TR 100 20,630.00 0.00
76 300760 L3RR TT 100 18,190.00 0.00
77 603109 N ffi5th 684 18,105.48 0.00
78 002821 Bl 100 12,950.00 0.00
79 600763 HREST 100 10,253.00 0.00
80 601888 Hh [ [ iR 100 8,895.00 0.00
81 300529 MR AED) 100 7,184.00 0.00
82 002973 PRI IR 1,146 6,578.04 0.00
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g TH R T RR & USRS 4 2019 SEE AR

83 300347 P Y] 100 6,315.00 0.00
84 002475 SLE % 100 3,650.00 0.00

8.4 MEHNBERRASHERNRS)
8.4.1 Rt LN SHHE H BN H T 5{H 2% SAT 20 4 IR 4
EHEAL: AR

o7 B 4 Bt
5 JiE ZEARHS, Ji S A R A R EN SR P e A
(%)

1 600036 AT 40,841,335.19 28.98
2 600030 A E RS 34,010,995.22 24.13
3 002120 HRIE A 31,257,961.60 22.18
4 000858 i AR W 27,075,692.40 19.21
5 000002 B Fha 26,065,681.00 18.50
6 000661 K 23,417,677.00 16.62
7 600048 FRF Hb = 22,044,932.58 15.64
8 601688 HFRUE SR 21,410,872.92 15.19
9 601318 [ S22 20,956,566.01 14.87
10 300383 JEI TN 19,070,228.91 13.53
11 603218 H H Bt 18,675,935.97 13.25
12 002475 LG 16,770,562.90 11.90
13 600519 SINFE 16,352,961.63 11.60
14 000568 VM EE 16,273,427.35 11.55
15 600887 FRRIAR 16,129,338.72 11.45
16 002415 R 14,860,595.33 10.55
17 600340 el AR 14,854,598.00 10.54
18 601328 LIWARAT 14,792,402.00 10.50
19 601138 Tk & B 14,639,587.99 10.39
20 300559 ER#E 13,760,486.05 9.76
21 002555 —tHE 13,715,069.00 9.73
22 300577 THE A 13,611,077.91 9.66
23 002013 AL 13,500,316.72 9.58
24 601799 BT 12,548,865.00 8.90
25 002938 IS 58 48 i 12,540,528.81 8.90
26 300129 Ze X RE 12,350,293.90 8.76
27 601398 TRRAT 12,289,158.55 8.72
28 000063 I R 11,906,569.00 8.45
29 002202 & NRHE 11,882,037.95 8.43
30 601668 [ 11,877,031.80 8.43
31 002142 TURAT 11,529,545.28 8.18
32 300498 3 Iy 11,454,819.28 8.13
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e 2 3 RUR G BUIE IR BT 4 2019 AR A RER
33 002821 EJE 11,267,138.00 8.00
34 000333 ESOE S 11,203,964.59 7.95
35 000672 U 7K e 10,560,444.00 7.49
36 603899 RECR 10,477,434.16 7.43
37 600011 HefRe E b 10,445,303.50 7.41
38 601888 Hh ] [ iR 10,396,020.00 7.38
39 603636 A R 10,288,867.97 7.30
40 000651 ALk 10,262,676.83 7.28
41 601818 FRHAT 9,856,586.00 6.99
42 000069 AR A 9,771,312.58 6.93
43 300529 TEAY) 9,656,082.00 6.85
44 300014 ¢4 41 /e 9,631,881.28 6.83
45 002867 JARA 9,609,969.30 6.82
46 603605 HIETE 9,546,462.90 6.77
47 600276 E 5ty 5 24 9,251,367.63 6.56
48 600585 HRIE KR 9,057,800.01 6.43
49 002607 HAHE 8,941,058.20 6.34
50 300347 TR 8,684,242.26 6.16
51 600801 R KR 8,492,106.36 6.03
52 002439 Ja Bz 8,388,400.00 5.95
53 601229 AT 8,310,966.00 5.90
54 603079 KLY 8,193,381.00 5.81
55 600027 A [E R 8,170,786.00 5.80
56 600999 ALY 8,131,163.00 5.77
57 300070 KA 8,130,025.00 5.77
58 002174 T IR I 2% 8,048,508.29 5.71
59 002557 IR 7,708,812.27 5.47
60 002127 R LR 7,508,786.00 5.33
61 002008 KIFEH 7,501,467.38 5.32
62 002422 BHE 25 7,488,265.69 531
63 600372 HL T 7,402,564.00 5.25
64 300133 HF M 7,309,974.35 5.19
65 000001 P AT 7,009,914.00 4.97
66 600763 THRERST 6,955,004.00 4.94
67 000625 i&fﬂb$ 6,740,742.00 4.78
68 600690 IR 6,740,393.78 4.78
69 603259 P23} HB)%% 6,598,260.00 4.68
70 002714 W Ay 6,490,195.00 4.61
71 000739 s 2l 6,344,174.00 4.50
72 600377 T 6,342,011.30 4.50
73 000977 IREE S 6,105,322.00 433
74 601012 I R Ay 6,014,620.23 427
75 600845 EEE ¢ 5,929,641.00 421
76 600025 HEREKH 5,881,585.89 4.17
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g TH R T RR & USRS 4 2019 SEE AR

77 601088 Hh ] i A 5,846,108.00 4.15
78 002044 F AT R 5,729,267.95 4.07
79 603517 YR £ 5,489,168.04 3.90
80 600104 R 5,394,425.00 3.83
81 601628 AT 5,391,737.98 3.83
82 601009 B RERAT 5,382,897.00 3.82
83 001914 SIS S 5,381,706.95 3.82
84 603666 {¢.5%F0 5,307,112.61 3.77
85 002531 R R EE 5,302,212.49 3.76
86 600406 FH, i B 5,154,546.00 3.66
87 603983 FE A 5,044,739.68 3.58
88 600837 B ES 5,034,218.00 3.57
89 300596 )22 [ 5,027,624.00 3.57
90 002398 22 HIEE ] 5,008,215.00 3.55
91 601128 i ERAT 4,943,254.24 3.51
92 601988 W EARAT 4,930,250.00 3.50
93 603369 Atk 2% 4,902,911.00 3.48
94 000963 IR 4,766,151.50 3.38
95 603214 T 4,758,406.00 3.38
96 002353 ANHG By 4,739,535.00 3.36
97 002698 TS 4,497,782.60 3.19
98 600438 JH BB Ay 4,369,205.00 3.10
99 002709 RIGH K 4,312,471.56 3.06
100 600745 PR 57 4,114,665.93 2.92
101 000725 WRIT A 3,996,124.00 2.84
102 600195 HHUR A7 3,944,778.10 2.80
103 601100 (ERYATPEN 3,810,298.10 2.70
104 300525 TR A 3,803,424.63 2.70
105 601231 7N 3,794,285.00 2.69
106 600547 IR 4 3,740,141.33 2.65
107 300760 LG EST 3,602,079.00 2.56
108 603305 JEFH AR 3,539,405.00 2.51
109 000796 IR Y. 3,531,861.00 2.51
110 300750 THEAFAL 3,518,702.00 2.50
111 002812 BAER A 3,480,935.50 2.47
112 000429 Eimik A 3,409,927.36 2.42
113 300433 AR 3,387,976.01 2.40
114 601336 e RS 3,383,630.00 2.40
115 002463 VakiN gy 3,354,544.00 2.38
116 002080 AR 3,236,543.92 2.30
117 300450 S TR e 3,203,980.00 227
118 300365 THAERHY 3,047,150.00 2.16
119 300015 % R} 3,045,834.20 2.16
120 600489 G RR T 3,041,898.65 2.16
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g TH R T RR & USRS 4 2019 SEE AR

121 000049 1 3% F 3,017,864.00 2.14
122 600741 TSR A 2,922.623.00 2.07
123 300725 AR 2,872,258.16 2.04

VE: ARTSEN SR )42 TS A S8 (A2 A gl LU RS B i) 3E Y1, A FEMIRAS 5 2 H

8.4.2 Rt B H IS T $E 2% SAT 20 4 KRR A

SRURAL: NIRRT

o7 B 4 Bt
5 JiE ZEARHS, Ji S A R AHA RS S P e A
(%)

1 600030 A E RS 34,976,933.37 24.82
2 300383 IR HT 27,080,182.84 19.22
3 002475 SR 21,876,639.21 15.52
4 601688 HEFRIES7 21,870,696.53 15.52
5 600519 DOMER S 18,679,795.00 13.26
6 603218 H H It 18,404,839.05 13.06
7 000858 i R W 17,445,977.00 12.38
8 002821 EE 17,202,514.00 12.21
9 600036 AT 16,687,188.25 11.84
10 000063 G TH 16,266,257.20 11.54
11 600340 e AR 14,853,741.02 10.54
12 000977 IREE S 13,524,503.38 9.60
13 601888 Hh ] [ iR 12,958,411.73 9.20
14 002607 HAHE 12,937,649.44 9.18
15 000661 KI5 = H 12,763,295.20 9.06
16 002142 TURAT 12,643,918.25 8.97
17 002202 & NRHE 12,604,529.13 8.94
18 603259 24 B e 12,334,710.20 8.75
19 600845 EEE/ G 12,156,064.15 8.63
20 300129 R R RE 12,119,295.39 8.60
21 600025 HEREIK HL 11,990,062.00 8.51
22 000672 IR 11,989,254.37 8.51
23 002938 IS 58 48 i 11,218,895.80 7.96
24 300014 o481 R 10,602,827.71 7.52
25 603666 {¢.5%HH 10,401,994.12 7.38
26 000069 UASTIN 10,094,358.34 7.16
27 300347 TR 10,079,137.88 7.15
28 600276 TE i 125 24 10,036,440.00 7.12
29 600011 HERE [ bR 9,995,009.25 7.09
30 300529 A 9,987,910.00 7.09
31 300498 3 Iy 9,876,782.83 7.01

2 55 T3k 68



g TH R T RR & USRS 4 2019 SEE AR

603636 T R A 9,831,487.23 6.98
600585 HFIZIK e 9,530,790.00 6.76
300760 LG ERTT 9,220,387.23 6.54
600406 FH, 7 i 8,932,195.52 6.34
600801 HEHTIKTE 8,915,759.04 6.33
002415 R 8,831,525.93 6.27
603605 R 8,552,923.69 6.07
002008 KB 8,411,002.19 5.97
601229 AT 8,305,163.42 5.89
002439 Ja R R 8,304,947.00 5.89
300365 AR 8,259,952.46 5.86
600999 ALY 8,079,127.96 5.73
300481 T H Rl 7,700,217.37 5.46
600763 JHIRERST 7,276,631.74 5.16
002376 B ES 7,233,462.94 5.13
601398 TRRAT 7,112,662.00 5.05
002422 BHE 2l 6,986,487.02 4.96
000001 P HRAT 6,851,497.92 4.86
603369 A2 6,781,142.34 481
600312 FEHA 6,713,472.76 4.76
000625 K2R 6,686,438.28 4.74
000739 A 2l 6,440,751.00 4.57
300036 8 B A 6,225,847.76 4.42
600377 T 6,215,968.17 4.41
002044 F AT R 6,187,551.15 4.39
601012 e L 1% 47 6,082,543.52 432
300525 TR A 5,955,123.17 4.23
601628 o E N 5,919,196.96 4.20
000333 M 5,675,629.21 4.03
000963 R 5,558,913.26 3.94
600104 REEH 5,523,910.41 3.92
002714 R A 5,485,046.20 3.89
601019 Lt ZR H AR 5,418,015.64 3.84
600027 A [E R 5,319,469.00 3.77
000568 WINEE 5,144,077.00 3.65
600837 B ES 5,132,283.00 3.64
600745 PR %57 5,099,177.64 3.62
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