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JRAE 28 r RN ERERAT AT b [ IR 25 M B A B 2 57 T A A 1) R AT R 4 T R 5 A A BE A TR RAT
HRE AR SRS EHNE G0 T AR AT, PSR AT A7 30 S 15 FH RS A
HRo AFESAERAT RNV TT I HEATAE 5 1 3550 58 5 %o F-HEAT A5 VPl I 0 ik 23 58 51007 gk A7 PR A
DAFS il AH S )45 RV s 7258 23 B iEAT B AE B 251 DA IR 25 B0 45 B30 PR DA 2 7] 58 S % T 58 B
UEFR SWORR IS 5, 3B 20 RS AT REMEAR /N

AFEG RS TGS 1 E XU B, 8 X # E RS S Al SR A5 i E 2 R AT
NHAE AR, HLad i 7y Hop 43 5% DL #5005 XU

6.4.13.3 AHEX

TRBN A R 45 AR JEAT 5 Al BT JC A S5 I8 3 58 A R XU . AR B RSN MR
8 — 5 THI oK T JE S A A A N AT A SR IBE (e LA A R e B, 59— D7 TR T3 A i Ak
(I3 5 T 375 AN T SR T i K ) 2 B PR e i R 458 ¢ 8 R T A V27 T 47 L0 B 23 s (R 47 100 T A5 B AR A7y
AR

BT S AT 1B 5 < FRO TR BN XS, A e < R R <0 T N A 1 G A 5 < ) R DU RS [ 155 VO A7 77 2
PP S VE® R, IRFFRE SRS AT I T 52 AHULRC . ARG 0 2k 5 3N AE
B R Bt 7R R 5K, 28 FE AR W L 182 [a] FR R R AL BT 2, ) R 0 D g A
TR ANIE X, A RORBE R A A AR 2

6.4.13.3.1 HEH A AR EHEE KRR K2

\EH
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ARBE4 (G R ATERE S B AR R o P ML (A TP SRR B R B S IB AR BN X (A
FESF AR FF IR Z5 P 0 i S 2 1 U B BRI E ) (1 2017 4 10 F 1 H A HEAT) SV2 001 B sRon) A 5t
S B VB I R HEAT A B, Gl ST ) R BRI AR SRS RO P B AR R
T 52 PR ] F1) 4% B ot Aol A5 DA S 2 A2 I 8] P AR I RE 0 B 25 B P AR S IR AN R HR PR AT 47 252 1)t U A

TR A FRAT ISR A A G B HFHE R 10%, HAR S AR G 1A
B HNE B AR SILFERA — R AR AT IR MBI ZIESR 1 10%. AReShAREE
2 A BN B0 AT G R R R — X BTl A /] R AT (T E i =AMl I % BTl A 7]
FIIERER I 15%, ASLG 5 AL G A O E B 2R R A AT — X L AR RITH
FIVRIBIREE, AR % A F ATRE R 30%.

W B i T B2 ) iy = ) T e X i 1) A B 7B O 5 - b
B 2 PRENABE A AL EOLS WHHE . BEAh, ARKE G ] I I 32 HY 0] <6 R 53 7 07 sUA N A 91 Bt
ENFRAPET R, H LR — BB I SR R A R B . ARG R TRaitt
SEBR B I T AR & U AN L 2 4 B 1 EL K 15%

AFESHREGE NG NN EGHE TP 7 AT A A 25 {0 T AR B BT 8 fE PPAG
S, W OREE F AR BE [m] B AT 7 A AR B AT AR BB 1 w] AL E .

RIS, AT A i BN 5 B B0 B W AE B I BT H 552 S0 FROSR R #2578
JEUJUIRS 52 5 % T I 55 AR E - B2 A RE ) AT AP /K P A BEAT 0 E R IR & 5 A% O HE N B, LK
XA RV 5E 5y 5 T SIS 5 0 RE A BRI E 3R AT Bl 28 YA A8 S50 Tt ™ s A BEAC L < A 38 [ D52 5 A 3
RS AN AE S 308 T AUz o BEAh, AR i ) 4 PN ST 17 308 [ D 52 ) S il e B A B8 AR o 34
it [ BT A R B IO S I A it ) XURS IR L5 A AR 50 DABA DR 42 2 S ELTE B A2
W IESAFF RIS BUE 7 dh L b I 2 A€ I Hetth 32 R D9 58 5 X FOT et [ml 52 By ek, w43

ST R A B 0T R S A 1 TR 20 R BV T DR EF — B
I % TR B PR B 0 2 R R sl DI B B 0 S, AN A AR T A A B

‘.[

>

‘-U]'

(ERRUW Y S

6.4.13.4 T XK
737 XU 2 16 3 4 BT R 4 i T 2L 00 o 8 B SR B4 97 B DR P Ak 17 3 4% 25 ks IR 2R I AR S
RAPEEN AR, ALFER SR A RS A AR AR A% XU o

6.4.13.4.1 FZ& XK

230 Uk 47 ;W



g AT R B IR & RIS B 2 & 2020 SE IR i

MR XU 2 i < R 19 2 SO B B e B 52 T 3 A R AR Sl i A A st A XU o R AR U
St T EE T B T i3 A R TR S B0 Se O (T B URS:, e rp i sl R R S kTR I T e
AT B 30015 45 SRR 77 37 0] 3 R A7 B X AR ORI g 2 ) 1 XU

AN G ) < BN S U0 A O < i ) ) R SR P R L AT A%, Rl T B 8
RS 70 LI R AT B

ARFEG A A R BURNE BT R EOMRATAR SRS e FHRESSE, HAR ST
SRt UEIARTR, AR S I K& E TGS B B AR KR LA F s Rl R 2k,

N
PJ‘EE
o>
=
=

6.4.13.4.1.1 FZR XK w1

Az NRMiT
AHAK
LAEBAPY 1-5 4 5 4ELL I At &it
2020 £ 6 F 30 H
%
AT 37,146,865.08 - 37,146,865.08
i S 779,059.15 4 779,059.15
FHARES 99,339.71 - 99,339.71
N o 208,566,289.5
R - 208,566,289.50) o
I 3375 5K - 1,498,782.13 1,498,782.13
IVELERIPSS - 3,135.69 3,135.69
IS ER A R - 579,230.64] 579,230.64
248,672,701.9
Bre it 38,025,263.94 210,647,437.96
0
B f5t
T HAME K - - -
T Sy G b A £ - . -
FTAE & Rl A7 fi - - -
S (R 0 4 ik %
FEEK
NAHIESTE H 3K - 3,637,881.45 3,637,881.45
AT TBE [A] 2% - 2,787,797.96 2,787,797.96
A FE N FH T - 281,040.25 281,040.25
MATHERE B - 46,840.05 46,840.05
A R 45 ot - - -
NATAZE 5 % H - 1,316,016.42] 1,316,016.42
A Fd 7 - - -
NAT R R, - - -
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A A - - - -
16 9iE T 15 B A £ - - - -
HoAth A7 £57 - - 98,038.27 98,038.27
8,167,614.4
et - - 8,167,614.40
0
R R AR ek 1 38,025,263.94 4 202,479,823.56| 240,505,087.5
0
AR
2019 4F 12 A 31 1N 54D Naps it
H
wre
BT 20,633,654.09 - - 20,633,654.09
e S 583,477.74 - 1 583,477.74
T HARIES 91,094.22 - - 91,094.22
N e 231,508,594.4
L e - 204,200.00| 231,304,394.45 5
MRGIEFRTE H 2K - - 332,811.76|  332,811.76
INVLi&iIPSS - - 7,020.02 7,020.02
IS ER R - - 047,274.21]  947,274.21
o 254,103,926.4
wre Rt 21,308,226.05 204,200.000 232,591,500.44
9
1 5t
TR - - - -
T o 1 G b A A - - - -
A& R 5 - - - -
SE H (B0 4 ik %
PR
MNAHIESRE H 2K - 4 79,574.70 79,574.70)
AT IBE [R] 5% - 4 2,860,626.91 2,860,626.91
AT PR N S - 4 344,572.90 344,572.90,
MNATHEE B - 4 57,428.82 57,428.82
AT B AR 4% 2 - - - -
NiATAE 5 % - 4 1,142,625.95 1,142,625.95
RS B B - - 0.44 0.44
m’fﬂ‘%” A%» = = = =
AR - - - -
1% 9iE T 15 B A £ - - - -
HoAth A7 £5 - 4 182,905.65 182,905.65
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UikiissSan - - - 4,667,735.37| 4,667,735.37
249,436,191.1
TR UK B 21,308,226.05 - 204,200.00| 227,923,765.07
2
E: RPPIRNARRE T LAGA RME, FHIEIRE ZH0E 1R 2 55 e 4 H 58021 H 31
HE&F Lo,

6.4.13.4.1.2 FIZ XU AUk M T
T 2020 46 A 30 H, AEERFFAZHHEMIFHRE (2019 £ 12 A 31 H: [H), HikidimFl=x
(AR B 0f T AR e 4 8 P 1 E JC B R RE MR (2019 4 12 H 31 H: []).

6.4.13.4.2 SN R
AN IR A& T 4 b L PR Fe AN 8 8RR SR BN 49 & DR ANV R A8 i e AR B sh AU o A 4
HIRTA %72 e B AN R A, R 3 KA XU

6.4.13.4.3 HAH#E KUK

LAt XIS 2 418 2 B T 45 < ik T L ) 2 0 i AR SR 30 <6 7 2 IR o T 3 R 3R A AV 2 BA Ak
T A0 A% TR R AR Bl T R AE I Bl A XU o ARk 4 1 B4R BE TR 28 5 B b i R AT 18] RV 173552 5
(B SRV Z, T I I ) LA A s ARG SRR T BANUIE I3 R AT T4 B 5 278 1 0 R Ik S IO 52

RERUE T UE 27 T 9 BEAR I B O 52T

AR AR BN @A B B AL A i R, SRAOUAAT L B 5 i R A A
I ZR A GG DL BRI 738, G EiE SR T s AT 18 O, A B I B A S e, Jf
ERGHRAE T R A R IR 2 R A 558 T BT SCHr, HT RRIEAIEM. didxf iAgs
UEFR A EVE AT SE BT, 1B FRRT & R (R 240 58 YU B4 B8 A AR EAT 105 . AL R B G B
NENGE & FEW IR BRI AAL, MR BT RMG . B E . SR AFITEIE, KREZ N T 6E
KA 7 AU o

AR Bl AR 5 A A 7 B B AR AR A A% KRS, o ANk 4 0% 20 & v RO SR AR B LA o e < 8
HIEEHI Ny 60%-95%; fiid. BUIE. B3/ SCRFUESR . BTy TR M SGIES B DL o vEHRE B 5t
PR At <5 et T L o < B 7 O UG 9 5%-40%, e R BGIEFR B 7 <5 57 7 1B B0 0-3% . B4,
ARG G IS O AT ST REE KRS St 42, 2 Wlis I 2 Fh o B 75 o0 R ek AT
WU B, B35 VaR(Value at Risk) i bn S5 A s 2k <5 10 i FROVES E AN R DAURS:, B P g0 PRy
AT ERERFNZE ] o
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6.4.13.4.3.1 HABHHE R K i 0

EHEAL: NRMT

ARHAR AR
2020 4 6 H 30 H 2019 4 12 A 31 H
Tl H i R CE Trliond
N A E FEIRE L A fE EZiER=a]
il (%) (%)
231,304,394.4
A oy M R 0 7 — SRR B 208,566,289.50 86.72 - 92.73
A8 Gy PR Rt 7= — HE A R - -
A G VEG R — S R I T - -
TAE SRR — BUIE LBt - -
Hofh - )
231,304,394.4
&t 208,566,289.50 86.72 : 92.73

6.4.13.4.3.2 FHABYHE RS R BURME BT

ST I RS S P E Tk ST B R AR 3)

s G b DS B 170 %5 B (b
SR 7= B 2 4 P VL
WA b ANRTHI)
AH 2 XU A8 5 1 AR 5 PN AERE R
S

2020 £ 6 H 30 H

20194 12 A 31 H

A5 LR 1 T 5%

Hhn# 1,500

WNZ) 1,350

A LB HE T B 5%

/02 1,500

/02 1,350

6.4.14 BT EBN AT S VHRR T Z U B ) AN H I

T

7.1 WIAREEF-AHEHER

EEEEE

SHAL ARG
LS B
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(s

e s & e TR $ B 4 & 2020 4F PRk

(%)

1 A 7 $ %% 208,566,289.50 83.87

Hrr, = 208,566,289.50 83.87

2 FHeRTE - -

3 [#] 52 AL 35 4% . B

Hrp: i - -

BrE S RRIESR - -

4 e E AR - -

5 SRMTAE R - -

6 SR B 4 g e - -
o SB[ W 1) S N GR B 4 il

e i i

7 HATH SR & & 51 37,925,924.23 15.25

8 oAt 25 T 5% = 2,180,488.17 0.88

9 &t 248,672,701.90 100.00

7.2 MEBRBATIV R BELTHE

721 MEBRBAT YR BEA R EREHE

FEE P |

foin | A7l ARt Go E‘ii”(f; ;%‘Et“ﬂ

A VS NN N 4 ; B

PRINA - -

C filpe’ 155,203,292.30 64.53

1. A T7. RAR SKAE =R RO - -

E M - B

F R FNE - -

G TiHIEH . A HEENL - -

H {18 FIB A - -

I R AEREEEARRS 4,552,497.01 1.89

] Leanly 25,871,761.84 10.76

K A 701,549.00 0.29
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L LG R 45 AR 5 15,080,937.00 6.27
M BF AR F AT A MRS - -
N AR FREERN A FE B B 5,576,408.60 2.32
0 JE BB SS . A FEAN HADAR 55\ - -
P HE 1,444,026.75 0.60
Q TPAMMSTAE 16,677.00 0.01
R A ARE R R - -
S yz o 119,140.00 0.05

A 208,566,289.50 86.72

7.3 BIRIEA Fo 8 oG G B E L /N TR R R 4R B A
SEURAL: NIRRT

i B 4 U P i
e | REA JE ZE A4 FR g (k) VAVIIXIER
H 1 (%)
1 002475 SN 314,483 16,148,702.05 6.71
2 300433 R 528,300 14,813,532.00 6.16
3 600519 COMER S 10,100 14,775,088.00 6.14
4 601888 Hh [ A A 94,000 14,478,820.00 6.02
5 000858 i R W 69,308 11,859,984.96 4.93
6 002142 TURAT 435,300 11,435,331.00 4.75
7 002271 K77 ML 250,800 10,190,004.00 4.24
8 000977 IREE S 241,040 9,443,947.20 3.93
9 000661 KI5 mH 20,764 9,038,569.20 3.76
10 600276 fE 5t P2 2 88,780 8,194,394.00 3.41
11 601012 e B 1y 160,400 6,533,092.00 2.72
12 002959 /NREHLZR 47,566 5,850,618.00 2.43
13 601688 HEFRIESF 296,500 5,574,200.00 2.32
14 000333 FE M5 H 87,700 5,243,583.00 2.18
15 600036 AT 152,822 5,153,157.84 2.14
16 600031 ——HL 225,800 4,236,008.00 1.76
17 300122 BREY) 41,500 4,156,225.00 1.73
18 002698 TS 278,729 3,553,794.75 1.48
19 300601 A 21,900 3,551,304.00 1.48
20 600323 A 129,500 2,833,460.00 1.18
21 600585 HFIE KR 49,000 2,592,590.00 1.08
22 601231 HIHHF 115,100 2,513,784.00 1.05
23 601377 MlVIES 356,500 2,442,025.00 1.02
24 002600 A 5 B i 222,200 2,361,986.00 0.98
25 002409 R 44,200 2,305,914.00 0.96
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26 002557 BVR R 41,250 2,235,337.50 0.93
27 002555 —LHER 47,000 2,199,600.00 0.91
28 002709 RIGH KL 60,700 2,051,053.00 0.85
29 000625 K2R 172,200 1,894,200.00 0.79
30 002511 o i 2 80,000 1,784,000.00 0.74
31 600720 EisEAN 100,800 1,638,000.00 0.68
32 002607 HAHE 52,037 1,444,026.75 0.60
33 601689 EinE el 50,900 1,420,110.00 0.59
34 002887 SN 113,915 1,387,484.70 0.58
35 300750 TR AL 7,500 1,307,700.00 0.54
36 601939 HBARAT 200,800 1,267,048.00 0.53
37 603195 AN 7,259 1,166,158.35 0.48
38 000888 WA Lt A 186,217 1,053,988.22 0.44
39 300559 ER#E 40,000 848,800.00 0.35
40 688008 TR 8,346 848,621.28 0.35
41 603338 WL 7 8,320 630,406.40 0.26
42 000951 i [E #E R 19,968 624,199.68 0.26
43 002027 PaRAN 3 108,100 602,117.00 0.25
44 688588 wERM 15,549 518,248.17 0.22
45 601799 BEFRA 3,900 495,300.00 0.21
46 001914 AR 15,500 476,315.00 0.20
47 600845 EXEE/CEH 5,800 342,664.00 0.14
48 300315 HmRHL 38,900 285,137.00 0.12
49 600298 ZHLRERE 5,600 277,088.00 0.12
50 300136 SYEHIE 4,600 243,892.00 0.10
51 688555 FEIE ) s 3,004 234,312.00 0.10
52 688389 IR 6,931 227,336.80 0.09
53 600185 ¥4 F1 M= 19,400 225,234.00 0.09
54 688080 i E 2,233 193,779.74 0.08
55 688181 J\fC 2 2,990 182,659.10 0.08
56 603199 JUAETiRIT 7,800 164,190.00 0.07
57 688466 SRIAEE 3,752 137,285.68 0.06
58 688081 P EHTR 3,153 132,457.53 0.06
59 000009 [ % 14,000 119,140.00 0.05
60 688568 HRLE 6,887 111,638.27 0.05
61 688277 N 8,810 106,072.40 0.04
62 688377 i /K 4,872 79,998.24 0.03
63 688027 & =T 2,122 76,773.96 0.03
64 603087 T2k 538 53,961.40 0.02
65 600486 et T 400 33,000.00 0.01
66 300760 LR 100 30,570.00 0.01
67 300824 Jb s 1,954 26,789.34 0.01
68 605166 RE N 1,641 26,009.85 0.01
69 300842 i BHR AR 455 18,527.60 0.01
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70 600763 JHIRERTT 100 16,677.00 0.01
71 300839 Ry 502 11,751.82 0.00
72 300847 RSO 1,421 9,861.74 0.00
73 300845 R 470 8,286.10 0.00
74 300843 i 95 152 Ay 751 7,517.51 0.00
75 300840 Pt 4 4 e 1,185 7,038.90 0.00
76 300846 HHTEL 1,131 3,811.47 0.00

7.4 REWARERTHESHEKRZES)
7.4.1 RIFZNEHGEH VIS B = 1$E 2%8RAET 20 4 B EE A 41
SR NERMT

R I Sy
¥ Jie AR Ji SE A4 PR AIR R LN SR 7= HE L
(%)
1 300433 R 17,730,435.54 7.11
2 600519 DOMERS 16,886,519.64 6.77
3 600036 A HRAT 16,174,002.89 6.48
4 601688 HETRUE S 15,613,705.27 6.26
5 002353 ANH 4y 15,541,666.50 6.23
6 600030 S IES: 15,515,092.00 6.22
7 002271 R J7 TN UL 13,346,709.92 5.35
8 002475 AZIN 13,226,969.24 5.30
9 601888 Hh [ A 12,150,073.24 4.87
10 600104 FRER 11,648,895.00 4.67
11 002959 /NREHLZR 11,570,633.99 4.64
12 600837 IS s 11,533,305.00 4.62
13 002142 TURAT 11,226,957.76 4.50
14 002555 s L 11,208,495.00 4.49
15 002698 TS 10,654,893.81 4.27
16 002887 SRHAERS 9,873,545.20 3.96
17 603496 TR 9,690,402.00 3.88
18 000977 IREE S 9,445,142.20 3.79
19 600276 TE Fify % 24 8,948,989.00 3.59
20 000728 E JCES 8,914,605.00 3.57
21 600183 A Rk 8,534,976.24 3.42
22 600763 HEEEIT 8,472,207.70 3.40
23 601555 RRIES 8,339,501.89 3.34
24 300388 ESEJIEZR PR 8,216,596.68 3.29
25 600436 F AP 8,033,744.00 3.22
26 300070 HIKIR 7,854,645.15 3.15
27 603359 RERAEDS 7,714,918.40 3.09
28 002938 S s e 7,672,153.35 3.08
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29 002739 PapriN -2 6,986,464.94 2.80
30 600068 B 6,664,581.00 2.67
31 300770 By 6,563,181.00 2.63
32 002511 eI 6,558,656.58 2.63
33 000333 M 6,553,286.50 2.63
34 601318 ISR 6,549,369.00 2.63
35 300601 A 6,454,925.20 2.59
36 603160 TR, 6,451,781.00 2.59
37 603239 WrvTAlE 6,436,263.00 2.58
38 601012 b JE 1% 1 6,128,491.00 2.46
39 002120 A Ay 6,109,025.00 2.45
40 002507 WM 5,895,349.65 2.36
41 002174 T IR I 2% 5,860,363.37 2.35
42 002439 Ja R R 5,774,843.72 2.32
43 300596 )2z 5,759,440.00 2.31
44 002078 KEHAR, 5,723,876.90 2.29
45 300315 R 5,608,274.31 2.25
46 603801 HIEE 5,592,680.42 2.24
47 000063 HOGE TH 5,508,280.00 2.21
48 600845 EEE/ ¢ 5,147,081.44 2.06
49 002602 JEEAR S ] 5,133,659.00 2.06
50 300122 HRAEY) 5,107,304.00 2.05
51 300639 I A 5,037,172.40 2.02
52 600958 RITUES 5,015,473.00 2.01
53 300674 FERHL 5,005,115.00 2.01

TE: AT TN A % SRS AL B A S R LRSS B0 3181, AN B REMRAS 5 9

7.4.2 RISEH SHE IS T 5HE 29080HT 20 44 BRI 4
EEEAL: AR

o B AL 8
Fe JE ZEARHS JI AR AR S P A L
(%)
1 600036 AT RAT 22,531,261.65 9.03
2 002555 —bHE 19,361,503.79 7.76
3 002120 A Ay 18,728,258.39 751
4 601318 Hh [ P22 15,841,356.00 6.35
5 600030 A E RS 15,810,584.00 6.34
6 000002 B Fha 15,721,286.26 6.30
7 300070 KR 12,986,944.99 5.21
8 002353 ANH Ay 12,737,972.80 5.11
9 600048 PRA 7 11,833,133.77 4.74
10 600763 JHIRERTT 11,391,899.00 457
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11 002959 /NRE RS 10,896,090.53 4.37
12 601138 Tl & Bk 10,168,648.00 4.08
13 601688 HFRIESF 10,159,144.00 4.07
14 600104 R 9,928,706.21 3.98
15 600837 HEUE S 9,773,731.00 3.92
16 002887 BEAS 9,457,175.25 3.79
17 603496 TN RHE 9,340,804.39 3.74
18 600436 AP 9,253,627.76 3.71
19 000333 FE M EH 9,210,221.04 3.69
20 002698 TS 8,894,282.80 3.57
21 002174 TFE IR X 5% 8,819,859.00 3.54
22 002938 S s e 8,507,803.96 341
23 300388 ESETIEZN PR 8,469,721.16 3.40
24 000661 K& = 8,050,003.00 3.23
25 000728 E JCUES 7,796,498.00 3.13
26 600183 AR 7,755,367.92 3.11
27 300433 R 7,656,853.20 3.07
28 300596 )22 [ 7,530,939.72 3.02
29 601555 RRIEF 7,304,162.34 2.93
30 600887 BRIy 7,176,418.87 2.88
31 300770 SEE I Ay 7,110,030.56 2.85
32 000858 i AR W 7,049,466.00 2.83
33 300577 FHIE AR 7,025,592.00 2.82
34 002013 AL 6,989,444.00 2.80
35 300559 ER#E 6,949,249.86 2.79
36 300815 TAH 6,943,028.83 2.78
37 600068 B 6,638,952.32 2.66
38 002507 WM 6,629,553.00 2.66
39 603239 WAl @ 6,449,514.00 2.59
40 603160 TR 6,348,741.77 2.55
41 002867 JARA 6,345,374.83 2.54
42 000568 FINEE 6,344,151.00 2.54
43 603359 RERAEDS 6,330,585.40 2.54
44 002739 Papr:ik-2 6,330,230.00 2.54
45 002511 HHI S 5,818,756.40 2.33
46 002415 T e AL 5,765,962.79 231
47 000977 IREE B 5,651,751.00 2.27
48 000063 HIE R 5,549,246.00 2.22
49 603801 KR 5,548,340.87 2.22
50 601888 Hh [ A A 5,502,919.00 2.21
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