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AN 2 15 45 RO i M) 2R FR E I T AR SR I < AR R 4 KU o
A 4 FA) e < BN S YDOXH AN S < T s PR M) R AU PR B 1 BEAT A%, DRI A R A B A
RS Rr o wb i R YR v K S e
AT G LR B T EONRAT K

g B FHREE LR A,

7.4.13.4.1.1 FZRR KM O

A NIRRT
AR
2019 4F 12 A 31 1EMA 1-5 4F 5 4LL 1 AR &1t
H
wre
BT 3,991,825.36 4 3,991,825.36
i O 169,490.02 169,490.02
FHRES 30,923.84 30,923.84
T ot e % e 29,792.50 41,084,600.90 41,114,393.40
MSGIEFR TS H 275,701.28  275,701.28
MR R 1,108.49 1,108.49
AL HR DA R 1,424.44 1,424.44
YR SSaN 4,222.031.72 41,362,835.11 45,584,866.83
1 £5t
IR
PR et i
Coiga et ik b
SE H (e 0 4 i %
FEEK
MNATHEFRIE H K - -
AT B2 [] 33K 110,439.300  110,439.30
AT TR 57,207.27 57,207.27
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AT R - - - 9,534.56 9,534.56
MAT B R 5% B - - - - -
NiATAZ 5 % - - - 217,998.45  217,998.45
N 5 5 - - - 0.10 0.10
MAT R - - - - -
INZ RN - - - - -
I8 E FIT S A A1 A5 - - - - -
HoAh A7 £5 - - - 100,076.69]  100,076.69
it - - - 495,256.37| 495,256.37
R R AU B 4,222,031.72 - 4 40,867,578.74) 45,089,610.46
AR
2018 4F 12 A 31 1EA 1-5 4F 5 4LL 1 AR &1t
H
e
HUTIEER 20,277,310.04 - - 4 20,277,310.04
i N 324,746.23 - - 4 324,746.23
FHARES 45,353.64 - - - 45,353.64
T o - - 4 28,200,374.00 28,200,374.00
MRCIEF 75 H 3K - - - 717,028.43  717,028.43
SRR - - - 5,868.57 5,868.57,
AL HR D R - - - 1,213.72 1,213.72
#Hre it 20,647,409.9] - 4 28,924,484.72 49,571,894.63
i f5t
NAHIFESRTE H 2K - - 41 2,303,536.28 2,303,536.28
A} TBE [R] 32K - - 41 209,594.85 209,594.85
AT N F - . 41 58,241.18 58,241.18
NATFEE B - - 4 9,706.87 9,706.87
NATAE 5 % - . 4 413,723.93 413,723.93
oAt A7 £5 - - 4 310,007.48 310,007.48
A A - - - 0.13 0.13
UikTsSas - - - 3,304,810.72 3,304,810.72
T 2R B Bk 20,647,409.91 - 4 25,619,674.00 46,267,083.91

T RV R NARTE G KA SCE,  FF% IR A L0 i 8 E O H B H s

AT 703K

7.4.13.4.1.2 FZR X B EBURRAE AT
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F 2019412 A 31 H % 2018 12 A 31 H, AREERFHXHWMHFFT T, HEFEHRITT
FINTE AR, R IR 2R A AR Bl 50 A I 4 8 7= VB e B KR &

7.4.13.4.2 AMC S
AN IR A& 48 4 it T EL 2 Fo A 18 SR R B &0 B IR AN I AR5 R AR sh i U . A4
T B 7 R it O R Ty, DRI T8 B R AN KU

7.4.13.4.3 FHAhM#E KK

FCAd AR ARG 2 < TR < TR ) 28 SR A SRR B e B[R B T 37 R R AN 26 LUk
T S ks DS 3R AR Bl i A AR e B B XU o A 3k 4 T2 AR R THIESR A2 5 BT L T mARAT 8] [ ML 1T 3758 5
B EEANGE25 BInTHT I (0 5 A s USRI T BN AAT AR B S 2B 1 DR PR S I 2,
AT RERYR TUESF T I BEAR P BN 2

ANH ) BN € IS & 2 R OA B AR A, R BESmE . BEICE . %
B, RSN AT REA A (T i A% ARG o

AN il i BB AL 1) 0 P R AR LA AN AR AR . AR IR BE AL P SR 2R e B I LR B Dy
30-95%, it T A IREN R IR AT B RIS A LE B AT AR DL 2 8 B 1) 80%:; A4
225 H HAAEANBR AR Tt & A AN G ORIEE 5, 24 PRAr B e B B0 H AE — 4 LLA IR
IFFAME T I ST A1 5%, HABle MBS RE A T & 7 D ORIES AR A AR .

BRAN, ARG G E NS H ARSI A BE S i seit i fz, @ Wi 2 R 87k
X G HEAT G B, A VaR(Value at Risk)FiAr S5 A M TAA I 5 1 AR A LE A RS DR, e I T &
ot RS REAT R A2 1

5

T AT

\g

7.4.13.4.3.1 FHARM#E XS O
SEih: NRMT

VNN EEER

20194F 12 A 31 H 2018 4£ 12 A 31 H

34 34
IiH

e aRcy YRR

Ny I NN NI
18 L A1) 18 LA
(%) (%)

T o M — SRR 41,084,600.90 91.12 28,200,374.00 60.95

%46 TUIL 67 T



e FAFIREh AL R TR S BUIE R R B 4 2019 SF4E AR

Lo PR B—Hef

pa!

G PEERGE™ — 51

A
AT E R B — BOIEB B

ait 41,084,600.90 91.12 28,200,374.00 60.95

7.4.13.4.3.2 FAbgAE RES KIBURE AT

i HE 4 (1) T s RS, S T B L B E ) 22 3
Br LIRJEHE BASM T FCfth T 22 B fRp A AR
KBS R H G B P E K
R EE (. AR
R XU A8 5 (1 A2 3l A HE AR
Zi)
20194F 12 J1 31 H 2018 412 H 31 H
WG BEE [T 5% #4)n#4 2,690,690.81 #9)n#4 3,183,698.95
WP BRI HE T F% 5% I/ 2,690,690.81 J/>#] 3,183,698.95

7.4.14 A BT EBEM ST THRR T E U KA F

74141 ARME

741411 AUASSHHETH R & T A

ANCLA SO B R < R 3 7 R 75 B4 BN SR T A R At <Rt 5, HE R e A 30
BRAK, 2 et SR EAE A .

741412 Via et ETHER SR TR

7414121 FFERERTA N RMME

T 2019 4F 12 H 31 H, ABEEFA A A TR HH AR TN SRR 10 vt 8 T
F BRI N T 41,114,393.40 76, J& T2 2R A RT 0.00 76, J& T35 =2k
RHBANART 0.00 6 T 2018 4F 12 7 31 H, AIEEFA K A M T H RS T 4R
AT P R T — R IR AR FUN AR T 28,200,374.00 76, J& T3 2 XA HN AR 0.00
76, BT = RRMARHN AR 0.00 70,

0

7.4.14.1.2.2 A FSRHrEFTE R IKIE] B) B RAR )

SHFUES A 5 T LTI SR S0, 5 LI KU M S8 A ANE IR SR TR AT
RATEEREDL, ARF= G 03 ) FA5 R 2258 S IR0 K AR o 58 5 A% S A 1) e L 5 A ) A AR O i
SEMAT A SR A OB FINGE — 2 IR AR A (EL T b R F AN e LS4 BN T2 e (B
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He g AT IR B AL SRS TR

RUE SR $5% 58 4 2019 AF4F A

7.4.14.1.2.3 = Z IR SUANE R BRI B4R 3l &40

IR K LA o B THE ARSI T S et ) &
ABH .

7.4.14.2 KGRI

HWERTNFRH, AREETRE

7.4.14.3 HAhZEIR

AT

7.4.14.4 W55 HR AL HE

Ve AR F I

DR, A G0 i 2 U0 U (1 A T

AWM EARFCT 2020 4F 4 H 7 HE AR 4148 1 A\,

8.1 HiIREE T =HAEHEN

8 BREAGHRE

RIFEIRREIE, 5 AH ORI ZR AT AT FE 45t 77 2 UM ELIV J 2 — R IR B =)= I

il THE =R A SRHEA IR KL

EHURAL: AR

5 i H S GRS BT (%)

1 & E A 41,084,600.90 90.13

Hrr: RE 41,084,600.90 90.13

e E - .

3 ] WAL 7 43¢ % 29,792.50 0.07

Hr: iz 29,792.50 0.07

BE7 RIS - -

4 TR - -

5 SR A AR - -

6 KNI G Rl 5t - -
e ST = [0 1) S N 3R

E Y™ ] ]

; ff%???%ﬁ%ﬂé§§%€§4¢ézé% 4.161.315.38 013

3
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8 HoAth #5351 55 7 309,158.05 0.68
9 it 45,584,866.83 100.00
8.2 FIRBAT WA RARERTAS
8.2.1 M5 AR HFAT ML A3 S B3 I I R4 R L
SHRAL: ARt

R R

ARG Esl A S E

faLksl (%)

A R AR A sl ; )
B KA, 1,262,843.00 2.80
C il 22,959,927.40 50.92
D LW VAN /S W& N sV 1 VA4 ] )
E eS| 4 736,947.00 1.63
F it . .
G | EEH. GRERIITED 734123.00 163
H fE75 F Ol - .
| SRR BAEAE BRI S 2.101,012.00 4.66
J Sl 9,583,309.00 21.25
K Pl 1,721,482.00 3.82
L FHL G5 A0 55 R 55 649,335.00 1.44
M BEEB FOAE AR S5 . -
N IKFS IRIERN 2 L e i 2 ) )
0 JEERRSS BRI HAD R 55k . -
P HE ) ]
Q DA 2 T AR 1,335,622.50 2.96
AL RE AR R . .
S LR . .
&t 41,084,600.90 91.12
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8.3 AR A FAMME b Ee ™ i5HE L K/ N B BT B SR 8L A 4

SRURAL: NIRRT

SE-= 3 st
Fa | WA Ji SR 24 PR = (k) N RE
fE LA (%)
1 300347 R 21,150 1,335,622.50 2.96
2 601318 Hh [ P22 15,500 1,324,630.00 2.94
3 601377 MME# 173,700 1,229,796.00 2.73
4 600690 R 62,300 1,214,850.00 2.69
5 600728 &%Bﬂﬁ 120,400 1,129,352.00 2.50
6 000066 Hh [ K3k 69,200 1,076,752.00 2.39
7 300014 o488 R 20,700 1,038,312.00 2.30
8 601997 BUPHERAT 105,000 1,003,800.00 2.23
9 600036 A RAT 26,600 999,628.00 2.22
10 600030 S IES: 37,700 953,810.00 2.12
11 000651 ¥ S g 14,400 944,352.00 2.09
12 601166 Ml HRAT 46,900 928,620.00 2.06
13 600837 HEEE S 59,000 912,140.00 2.02
14 002311 AR 22,300 802,800.00 1.78
15 000729 FHE T ML 119,200 777,184.00 1.72
16 600383 G HEE A 53,300 772,850.00 1.71
17 002463 VakisN i gl 34,400 764,024.00 1.69
18 000877 Rty 64,200 760,770.00 1.69
19 300003 R 22,800 754,224.00 1.67
20 600801 HFIK e 26,900 710,967.00 1.58
21 000858 i W 5,200 691,652.00 1.53
22 600276 TE 5t 125 24 7,800 682,656.00 151
23 300497 &R 35,500 669,885.00 1.49
24 600585 TR 12,000 657,600.00 1.46
25 601888 Hp [ [ i 7,300 649,335.00 1.44
26 300357 HAED 13,800 609,270.00 1.35
27 603308 LA 40,200 603,402.00 1.34
28 600519 DVMERE 500 591,500.00 1.31
29 002032 DI NE RIS 6,800 522,104.00 1.16
30 002555 —tHB 18,700 503,591.00 1.12
31 002146 IR R 51,000 501,330.00 1.11
32 002155 I 4 62,600 493,914.00 1.10
33 601328 CIERAT 87,600 493,188.00 1.09
34 601009 U ERAT 55,900 490,243.00 1.09
35 600547 7R 4 14,800 482,776.00 1.07
36 000905 [ [ 1H#5 63,400 473,598.00 1.05
37 601229 AT 49,400 468,806.00 1.04
38 002001 oA R 20,000 465,200.00 1.03
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39 600031 =—®ET 27,000 460,350.00 1.02
40 002475 SRR 12,600 459,900.00 1.02
41 601398 TRHAT 78,000 458,640.00 1.02
42 600887 )i &y 14,800 457,912.00 1.02
43 601668 Hh [ 2 4R 81,300 456,906.00 1.01
44 000988 T RHS 22,500 456,525.00 1.01
45 300661 SEFR Ay 1,800 454,464.00 1.01
46 600745 B 4,900 453,250.00 1.01
47 000333 ek 7,700 448,525.00 0.99
48 601633 KR E 50,600 447,810.00 0.99
49 000002 Ji Fla 13,900 447,302.00 0.99
50 002273 ANCTD N 27,500 444,400.00 0.99
51 002557 HIRE T 13,000 441,610.00 0.98
52 002812 JSkr gl 8,724 440,562.00 0.98
53 002241 ORI 21,600 430,272.00 0.95
54 000400 YRk S, 39,700 427,569.00 0.95
55 002832 E=EipAs 16,320 423,830.40 0.94
56 603444 i LeRE 1,400 417,886.00 0.93
57 601012 e L i A7 16,400 407,212.00 0.90
58 600779 IKFYi 6,600 341,550.00 0.76
59 600919 TLHARAT 44,200 320,008.00 0.71
60 002454 I Z ey 60,800 296,096.00 0.66
61 600496 ¥ LA 96,900 280,041.00 0.62
62 600395 AN & iy 45,100 275,561.00 0.61
63 000157 HERE R} 40,400 269,872.00 0.60
64 300397 OYES 9,000 265,590.00 0.59
65 601003 AN B A7 47,000 265,550.00 0.59
66 000830 L 24,000 252,240.00 0.56
67 600548 TR 20,600 236,900.00 0.53
68 603659 BEFRK 2,600 221,390.00 0.49
69 600536 Hh [ R 700 50,183.00 0.11
70 600009 N 300 23,625.00 0.05
71 601799 BEFRA 200 18,996.00 0.04
72 603899 JRIGCH 300 14,622.00 0.03
73 002013 HATALH 1,900 13,186.00 0.03
74 600256 T REIR 3,200 10,592.00 0.02
75 300285 ESREY Y ) 400 9,140.00 0.02

8.4 MEHARERHHGHEARZE)
8.4.1 RIFLASHE IS T 1+ 2% BUHT 20 44 KB A4

SHERA: AR

P ANE

R AR

ZSHESHPN X1

i I < R
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7R LA
(%)
1 002304 I R A 4,403,361.00 9.52
2 601318 Hh [ P42 2,812,616.00 6.08
3 002439 Ja B 2,732,460.00 5.91
4 600031 =—HET 2,571,210.00 5.56
5 603160 TETHRH 2,451,789.50 5.30
6 600519 BMFE 2,444,184.00 5.28
7 300142 RRAEY) 2,424,279.00 5.24
8 000002 fi A 2,369,260.00 5.12
9 601328 R IEARAT 2,348,161.00 5.08
10 601009 B HUT 2,345,291.00 5.07
11 002463 WA 2,332,778.00 5.04
12 600845 EE7CS 2,316,460.51 5.01
13 601111 Hh [ [ i 2,261,141.00 4.89
14 300628 ORI 45 2,075,721.00 4.49
15 300014 ¢4 81 Re 2,059,893.00 4.45
16 600745 AR 2,035,234.00 4.40
17 600585 HFIZEIK Y 2,018,971.00 4.36
18 300033 [ A6 05T 1,962,196.00 4.24
19 300059 KHME 1,941,439.00 4.20
20 600038 W E A 1,924,355.00 4.16
21 600999 R ES 1,894,429.00 4.09
22 002155 4 1,875,059.00 4.05
23 601333 IRk 1,873,558.54 4.05
24 600801 R KT 1,793,288.00 3.88
25 603986 J& 5 B 1,776,156.00 3.84
26 002299 XK 1,754,447.00 3.79
27 601628 W E N F 1,725,713.70 3.73
28 603039 Z M 2% 1,714,426.00 371
29 002157 IEFRRHE 1,675,361.00 3.62
30 601166 MVERAT 1,645,746.00 3.56
31 600690 HIRER 1,630,433.00 3.52
32 000651 s e e 1,621,496.13 3.50
33 600036 AR HRAT 1,617,862.00 3.50
34 300498 i A 1,605,797.00 3.47
35 002371 67744 1,598,643.00 3.46
36 002032 75 i1 IR 1,595,139.00 3.45
37 601377 PV IESR 1,556,222.00 3.36
38 000066 EHERS 7 1,542,289.00 3.33
39 000063 SEPRS Rl 1,495,930.00 3.23
40 601229 ARAT 1,495,627.67 3.23
41 002624 SEFEM T 1,477,358.67 3.19
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000543 fefe L g 1,474,209.00 3.19
600456 FEM AR 1,463,403.00 3.16
603369 Atk 1,453,632.00 3.14
300012 A0S I 1,453,171.00 3.14
601788 HKUES 1,453,056.00 3.14
002353 AN A 1,447,452.00 3.13
300017 W1 BHEL 1,444,616.00 3.12
300015 % IR IR AL 1,437,680.10 3.11
601336 R 1,430,296.80 3.09
600872 HHE T 1,423,367.34 3.08
600967 WE—HL 1,419,767.00 3.07
300394 PN ik 1,410,293.64 3.05
601198 FRMIESF 1,396,555.00 3.02
002179 R i 1,390,697.00 3.01
603288 TR R 1,385,069.00 2.99
600547 R34 1,382,350.00 2.99
600536 Hh [ R A 1,382,232.00 2.99
300458 A ERY 1,380,434.00 2.98
002049 L ERM 1,374,252.00 2.97
002557 IR 1,368,753.92 2.96
600875 RITHA 1,365,904.88 2.95
600030 SRS 1,358,972.00 2.94
300122 Y 1,358,269.70 2.94
000001 P2 BT 1,350,734.00 2.92
601231 W IE T 1,251,826.00 2.71
300601 A 1,245,056.00 2.69
600271 IR E 1,222,507.00 2.64
603186 I 1,222,051.00 2.64
600104 R AEH] 1,217,620.00 2.63
002736 ESR 1,211,666.00 2.62
600887 GEil)ivaiy 1,210,293.00 2.62
300347 TG EY 1,210,223.00 2.62
000739 A 1,197,124.00 2.59
002007 22 1,195,819.00 2.58
300144 R 2 1,195,578.00 2.58
601997 STPHARAT 1,193,465.00 2.58
002230 BRI K 1,183,094.50 2.56
002821 L 1,181,613.00 2.55
002110 AW ] 1,176,442.50 2.54
600779 IKH: 1,172,742.13 2.53
600276 TE Fiii [ 24 1,165,046.00 2.52
002311 s N YT 1,164,418.20 2.52
600765 HTE L 1,161,829.00 2.51
300782 T 1,155,524.00 2.50
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86 600763 WIRRIT 1,129,288.00 2.44
87 000895 XL R 1,125,837.00 2.43
88 600728 EHRHE 1,110,841.00 2.40
89 300001 R 1,048,235.00 2.27
90 000425 R THLInk 1,027,675.00 2.22
91 002414 4T A 1,022,956.00 2.21
92 300296 ZIRIZH 1,017,182.00 2.20
93 600048 LRF b = 1,013,988.00 2.19
94 002384 RIIKEE 999,536.00 2.16
95 300176 KRR 993,955.56 2.15
96 300377 I 993,618.00 2.15
97 300339 TEF A 991,936.00 2.14
98 300529 TR A 991,427.00 2.14
99 601390 Hh Ak 978,095.00 2.11
100 000625 K2R 972,950.00 2.10
101 000959 EELE 971,471.00 2.10
102 000860 i A b 971,131.40 2.10
103 002508 EHR AR 970,155.88 2.10
104 000729 FHE 15T ML 968,128.00 2.09
105 002368 N a 963,527.00 2.08
106 002124 RIRBEAy 961,581.00 2.08
107 002092 WAL 960,438.00 2.08
108 601117 o E L2 954,706.00 2.06
109 601939 T 954,390.00 2.06
110 603712 +t—= 953,379.00 2.06
111 300073 YR 951,751.00 2.06
112 000997 N 950,603.00 2.05
113 600498 ED Sk 948,185.00 2.05
114 600522 OB 946,292.00 2.05
115 300098 =8 [Pas 946,286.90 2.05
116 300397 FANBI 55 945,187.00 2.04
117 000988 TR 943,672.00 2.04
118 002475 DALY E 943,235.00 2.04
119 601000 JE 1L 938,140.00 2.03
120 300383 FEHHTN 937,512.00 2.03
121 600428 S RPIREE 936,433.00 2.02
122 000768 HT AL 934,112.00 2.02
123 000709 TR A 933,867.00 2.02
124 002025 IV 929,069.00 2.01
125 000983 [iflIpCEEEN 928,523.00 2.01
126 002373 TR 926,132.00 2.00

T ARTSEN A 4 TS g i RS AN I LRSS B ) 3181, AN A ORAE 5 9
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8.4.2 RIFSEH S IR T F{H 2% BUHT 20 44 KRR B 40
SR KR

b W 4 Bt
F5 Ji SEARRY JI S5 A4 R A RS H S P HE LA
(%)
1 002304 FET Ay 4,483,116.00 9.69
2 002463 VakisN gl 3,063,715.58 6.62
3 603160 TETRHL 2,934,786.46 6.34
4 002439 Ja B R 2,888,063.00 6.24
5 600031 =—®T 2,824,137.00 6.10
6 000063 Y IE 2,814,884.76 6.08
7 300142 IRFRAEW) 2,626,200.00 5.68
8 600845 ER7CS 2,510,169.00 5.43
9 000543 e e FL /T 2,430,055.31 5.25
10 601111 Hh [ [ i 2,402,396.00 5.19
11 600875 RITHA 2,396,194.06 5.18
12 601009 A RUERAT 2,387,479.00 5.16
13 000001 P2 ARAT 2,386,266.36 5.16
14 601333 IR S 2,382,155.12 5.15
15 300628 ORI 45 2,221,006.08 4.80
16 600519 PivliE e 2,062,464.00 4.46
17 600585 HFIZ K 2,061,880.00 4.46
18 300033 [F] 4615 2,024,390.01 4.38
19 000002 Ji A 1,980,453.00 4.28
20 603986 J& 5 B 1,955,040.00 4.23
21 002299 XK 1,931,877.44 4.18
22 002371 677441 1,872,651.00 4.05
23 601328 LIEERAT 1,839,582.00 3.98
24 300059 RITWE 1,815,622.96 3.92
25 600038 W E AR 1,788,891.00 3.87
26 600999 RS 1,784,763.00 3.86
27 601628 W E N F 1,761,619.00 3.81
28 600745 2R 1,749,320.00 3.78
29 002353 AT I A 1,668,858.00 3.61
30 300498 KA 1,647,649.00 3.56
31 300012 S el 1,644,723.00 3.55
32 600801 HEHTKIE 1,643,070.60 3.55
33 002157 IEFRRHE 1,635,244.00 3.53
34 600390 HE A 1,622,208.15 3.51
35 603039 Z M 2% 1,608,501.00 3.48
36 601318 Hh [ P22 1,581,191.00 3.42
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000997 C N 1,580,620.40 3.42
000895 XL R 1,569,552.56 3.39
300015 % /KRR 1,566,646.00 3.39
300017 W15 BHEL 1,552,755.00 3.36
300458 A ERY 1,510,218.00 3.26
002179 2L i) 1,508,706.00 3.26
002624 e 1,497,093.70 3.24
600536 Hh [ R A 1,486,554.00 3.21
601000 JE 1L 1,481,376.00 3.20
601336 B R 1,477,234.00 3.19
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