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I SZBRAIANBE H AR IS WIHE 74120 BAh, ARIE ST imid S [0 4 fbd
RIS R TR, IR — A SR R A Il . A4S
BN SZ BR BT = T A TE A B4 BE P= 1 1Y 15%. T 2019 4F 12 H 31 H, RESFFAE MR
B IR TP A A AR o5 B 4 U8 P ALK L9 5.52%

ARG B G BN BB S A A B0 o 7 AN B Al AR 1) AT AR BN (AT o AR VPG

5E, meRaE H IR IEE A G A 7 A T/ H T AR SR 2 AT AR BN E . T 2019 4F 12
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H31 H, RIESHET™ 7 A TAE H A 2880887 FIK 0 (5 240,134,802.70 JT, 20
2 H 5 8 ] <

[, ARTE 4y (B 4 B @ I & 3 A W0 B 38 5 B H 522 50 FIAR T, #%IRGIE
JE NS AE Gy % F (M 55IRB0 « BEAT B8 ) AT KPS AT 0 B RV S5 PR I N BT, LK
S AN B9 22 5 %ot - St 5 7 40 P A 3 e AT 0 4 U 5 it 7 A AR S 4 AN S [ ) 52 5 F YA 3
P RS FHAE 2 % T RS o AR, ATk i i B HE N N7, 1 [ml D 8 g o 0 v A LA B2 . AR
Vit 4 T AT K 5 548 M U At ) USR8 5 001 A8 20y AR O A i > SO (B T B2
Bl FETE SR SEAUES5 VE A 77 i S b [EIIE I 2 € 1) oAt S A 9 58 5 % -1 JR bl [m 22 S b,
ST T R R [ 40 4R B R AR R — B

7.4.13.4 T X
T 3% KU A2 6 925 4 P4 o i T L P A o M 8 B o SR B 0 2 IR T A T 3 4% A0 A TR 2R O 28 30 1T
RABEEN AR, ALFERZ R A XU A AR AR % XU o

7.4.13.4.1 FIZR R

) 22 R 2 i i R 2 Fo A (8 O 4 T B 52 T 3 R 2R AR Bl i A AR BB I AR o ) R U
b TG BT AR 5 BT S B0 RO T BRI RUKE, bR sl R 32 4 b TR A T I
A S ) 445 SRR 1 4 7R 2 F 5 A BT T AR SR I 4 I R TR 17 IR o

I 4 ) 4 LN TS0 A e T M P ) 2 U M St EAT M A, i TR R B A T
JARE 70T LA R KR AT H

KRB R BRI SR MM AU AT R, BRSO L& E R34
MR KAREE LML T iR 2 . AIES A A S BURIE R 7 L EONEAT AR, 45 &MY

& AR IRES MG T,

7.4.13.4.1.1 F| 2R XU i O

Bhr: ARt
ENEFN
2019 4F 12 H 31 1ERLA 1-5 4F 5L B it
H
A0k
AT 17,576,666.53 - - 4 17,576,666.53
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i S 396,143.59 - - 41 396,143.59
FHARES 81,919.32 - - - 81,919.32
. o 232,057,686.0)
LR - 20,606,284.05|  14,194,831.80, 197,256,570.17 X
MIRGIE 5 S - - - 3,498,623.92 3,498,623.92
IVEAEIPSS - - - 42,186.73 42,186.73
IV NIAE - - - 767,333.64  767,333.64
) 254,420,559.7
BrE et 18,054,729.44 20,606,284.05]  14,194,831.800 201,564,714.46
5
i1 f5t
FEIfE R - i . . 1
T oy 1 4 b A A5 - - - - -
A AR A A5t - i i _ .
S H [ ) 4 i %
PR
MNAHIESE H 2K . - - - -
AT IBE [R] 5K - - - 4,072,037.47| 4,072,037.47
A PN Fi T - - - 311,974.28)  311,974.28
MNATHEE B - - - 51,995.72 51,995.72)
AT B R 5% B - - - - -
NATAZE 5 % - - - 584,172.000  584,172.00
J A A B - - - 421.88 421.88
@’f{l‘%” A%\ = = = = =
NAS R - - . - -
I3 JE T 15 B A7 A5 - i i _ .
HoAth A7 £57 - - - 186,327.40,  186,327.40
5,206,928.7
ittt - - - 5,206,928.75
5
R 2 AR R i 18,054,729.44 20,606,284.05|  14,194,831.80| 196,357,785.71| 249,213,631.0
0
AEER
2018 4F 12 A 31 1 £ 1-5 4F 54ERLE At A it
H
e
BRATAA K 17,469,212.75 - - 117,469,212.75
e S 671,461.27 - - 1 671,461.27
FHARES 96,572.00) - - - 96,572.00)

A2 5y M R gt

14,574,346.66

4,386,973.92

135,229,498.07

154,190,818.6
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5
MIRGIEF7R7E 2K i . .
IVEAEIPSS - 14,747.26) 14,747.26)
I AL R A 3R - 33,284.25 33,284.25
172,476,096.1

Bre st 18,237,246.02 14,574,346.66, 4386,973.92| 135,277,529.58
8

1 £t

NATHIESRTE H 3K 1 320,028.37 320,028.37
AT [ 2k 1 68,266.94 68,266.94
A FE N F T 41 22593223 225,932.23
MNATHEE B 1 37,655.38 37,655.38
NATAZ 5 % H 1 589,005.09 589,005.09
N AE i B - 371.83 371.83
HoAh A7 45 1 298232.76 298,232.76
ff Tt - 1,539,492.60 1,539,492.60
170,936,603.5

) R AR Sk 1 18,237,246.02 14,574,346.66, 4,386,973.92] 133,738,036.98
8

Vi RPFTRAARIE B K AGIIK IR, 1% 8 A L0 A 2 F08 E A H B3 H A
FHT LK.

7.4.13.4.1.2 FI 2 XU O BURE ST

T 2019 4 12 7 31 H, KRIEERAA I3 5 HRIF BTN FONME 5 54 = SHE I Ly
13.96%(2018 - 12 H 31 H: 11.09%), P TI4H] 2 48 S0t T A8 H 4 55 7 18 70 H (2018
12 A 31 H: FH).

7.4.13.4.2 SMC R
AN RS A& T 4 i T B Fe AN B 8RR SR BN 49 & R ANV R AR i ke AR D sh i AU« A SE 4
HIRTA 572 M i AN R it A, R 3 KA XU

7.4.13.4.3 H AR XK

A A DRI 2 i T8 4 i T 2 0 M B A SR TR 4 IR e 7 3 B 0 A0 AT % LA A
() T S A0 A DR 3R AR B 1T R AR e B R A o AR ik T TR W8 TR S5 58 5 BT b Tl UARAT T R T 458 5
RS 25, BT T ) FEA AN ARG SV T B AR5 R AT A 1 5 4 517 O R R S T 5 )
AT BEAUE THIE S 17 4 B (A 30 R 5
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ARG S E BN ENE R A A MR, RA<A EW R s, JEE R
R OL R BORI AT, Si G UEZR I AT 6 oL, Mk 5O e E KA S I skoE ;s i AR
(RIE 1k M S g B AT, IEFEAT B A B TR 208 T SR dh M AT R . AR R ST B E
WSS ORI B AL, MR RE BOTICE . B G TR, RES N AR A
RIS A% XU

AN Ik I I P BT A I O B AR A A AU . AT R SR 2 45 v B 2 B RO B8 L o o 2k
BV 30%-80%; 5t 7745 [H R YA 2l BT IR BT LA o e 07 1 0-65%;  BUIE I % ELfgi] 1 3
EBE N 0-3%; Bl uliaE 2] H AE— 4 DU IBUR 6157 3 58 LEBIAMR T2 e 58 1B 1) 5%

BEAh, AN A 3 e BN HON A I B I R IR O A S 4%, 5 Y108 ] 22 i 5 %
X B REAT KU &, 4G VaR(Value at Risk)FEbn S8R I A5 6 0 1 PO TR AE U s U, B ] 5
S RS BEAT BR IR AT

&l
B
=

\F
o=}
cu
K=
N

7.4.13.4.3.1 HALH# R i
EHEAL NRTIT

AHAK AR
20194 12 A 31 H 2018 % 12 A 31 H
b3 4 3 4
TiH
B BrE
N RME N IRIKIEN
18 EL A1) 18 L 451
(%) (%)
TG e vt T — R R 197,256,570.17 79.15 135,229,498.07 79.11
TG E B rE—FE S - -
T oMM — e B %® -
R G ph ot 7= — BUIEFE B2 -
&t 197,256,570.17 79.15 135,229,498.07 79.11

7.4.13.4.3.2 F ALY XS I BUBRE 2T
F ST Mg XU Wk T 45 bb A i o A8 5

m Bk IR HE DA AR T 3748 R A AR
X5 AR H 3 4 0 PR A
Gaxils FH G A A% 1 (148 5y e AR NRTID)

AR EHEREER
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2019412 A 31 H 2018 % 12 A 31 H
Mg b e S v E T 5% Hn#) 20,808,189.00 HNZ) 13,800,000.00
Mk 2 LS E TR B 5% %9 20,808,189.00 /%9 13,800,000.00

7.4.14 GBI T EBN AT SRR T E U0 R AN F I

(1) AfehE

() ERTEAROMETTRENITTE

N FETF R RPERR B A SROHE T BRI 5 B A 2R SR A E TR 1 R
JRIRDE -

IRk MRS B R T4 R 2R B AR
BRI BRES— R AL AT O 537 B 5 LR B R B WL SR R A
=R AHRBE P B AN AT LS L

(b) FFERILAA RUHETHE R & TR

() SERETEARME

F 2019 4 12 A 31 H, ABESFFA K LLA M E TR B IEZ T S5 1 SR s = 8 1
R IRIIARHY 218,292,178.61 JT, J& 155 R IRHIARHTN 13,765,507.41 76, L& TH =2

RE018 £ 12 A 31 H: HH—)ZIX 154,190,818.65 Jt, JCi —BLZE = JZK).

(i) A SCHHERTIR = KA ) E K22 Z)

AN HE 4 DL B R VR 8] e ) S T A H OB SR I TR R 4B fR N A

X UESRAE 5 e LT SN 05, A R I KIS R, 58 5 AN i R (B A R A I AR 58 5 A

WER) BUR TARAIFRATEN DL, A Ao TEMH 258 5 R iE ek H e 52 5 g R IR &

IR S T A S B 2 AN 657 (0 2 SCME AN — R FFARAE it (1 1 B v R R AN T L iy A\ AELRS
TR RN, e M RBEEMGTR & SCHHEN R 2 R IE 25 =R IR

(i) =R IRA M E R EBRUA A 51 4 40
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EIRE =R ARSI R
FAEEERARBANRT 0.00 76, 2019 FEH-E N =ZIR KT 10,353,847.00 76, FHHE=ZK
AR 10,353,847.00 JC, HHITH A2 A s AN T 0.00 76, KRS 0.00 76, H
AR 0.00 7T, AIRRBART 0.00 76, ABIARRFA I TH N0 85 ) 24 1A SR 13 8 2%
2B AR 0.00 JT.

(c) ARKFELMILLA SAMETHER S TR

T 2019 4 12 A 31 H, ARG RFFA IR LA e ETHE RS

[A]).

(d) ALUARMETEMERHTE
ANPLOA SO R 5 10 4 R % 7 R0 B £33 AL 55 N USCER IR oAty S 6 5, IR TETNME 5 A fo i

EMZERA.

A7 (2018 4E 12 A 31 H:

(2) BRa S Esh, BT iR H A 70 7 200 B ) ot 200

§8 BHEAGWME

8.1 MIREZEF~AGHEIL

EHEAL: NRMT

F5 5 B & ARG BB R (%)
1 ETES A 197,256,570.17 77.53
Hodpe 2 197,256,570.17 77.53
2 FEE IR
3 ] AL e 45 % 34,801,115.85 13.68
Hrp: figz 34,801,115.85 13.68
BE SCRRIESR
4 b4 B
5 G AT A R
6 S N IR A5 4 il % 7=
o s SEWr =l ) SENGR
BT~
7 WITHEFMEE LA & 17,972,810.12 7.06
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i
8 oAt & 1T 5% 7 4,390,063.61 1.73
9 it 254,420,559.75 100.00
8.2 WIREATW A KRB ERE LS
8.2.1 MG HIARILAT W o H e N I S R A
SRR NIRRT

i R

A GRIE| A fehriE

fELLBE (%)

A PN/ SN - - )
P4 . )
izl 114,879,095.65 46.10
D CWANIE VAN S W% e S S A4 . ]
E eS| 4 2,556,294.00 1.03
F MR ZEE, - )
G ATIEIEH . A g AIREOY . ]
H R R4 . )
I G AR RS BRI RS 32.985,084.35 13.24
J Rl 4,782,295.00 1.92
K Uep i 14 17,917,434.00 7.19
L LGN 25 M 55 e 2,656,640.00 1.07
M FHERF B A MRS 4.114.117.13 1.65
N IKF PR v i 6.578.04 0.00
o) JE R RS ABFRIH AR IR 45 . )
P BE } -
Q PRS2 T AR . ]
R BE AN SRl 14 17,359,032.00 6.97
S ZRE } .
ait 197,256,570.17 79.15
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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 000977 IREE S 479,700 14,438,970.00 5.79
2 002129 IR 1,075,500 12,701,655.00 5.10
3 603799 e R 312,300 12,301,497.00 4.94
4 603496 T NFHE 559,364 12,216,509.76 4.90
5 600048 PRF Hh = 720,500 11,657,690.00 4.68
6 603636 B R 998,200 11,309,606.00 4.54
7 300682 BT R 464,738 10,517,020.94 4.22
8 002475 SR 5 280,100 10,223,650.00 4.10
9 002739 Papi:ih-2 560,700 10,176,705.00 4.08
10 600760 EEPIRY A 321,871 10,171,123.60 4.08
11 300657 SMEHRT 223,350 7,937,859.00 3.19
12 300113 ZESEs 246,600 6,335,154.00 2.54
13 002146 TRAER 636,800 6,259,744.00 2.51
14 300416 TR IR 192,900 6,199,806.00 2.49
15 300420 FEfEE 909,400 4,992,606.00 2.00
16 300133 H M 666,400 4,931,360.00 1.98
17 600967 WE—HL 462,400 4,915,312.00 1.97
18 688363 HEER A1) 58,739 4,898,832.60 1.97
19 601336 B RS 97,300 4,782,295.00 1.92
20 300750 TR AL 42,700 4,543,280.00 1.82
21 300081 TEAE AR TT 396,283 4,006,421.13 1.61
22 000768 HT AL 183,800 3,010,644.00 1.21
23 600990 RS 63,400 2,826,372.00 1.13
24 002878 JokERERE 89,600 2,656,640.00 1.07
25 601186 H [ 2k A 252,100 2,556,294.00 1.03
26 300383 FEIRH 126,200 2,532,834.00 1.02
27 300724 A 60,800 2,303,712.00 0.92
28 000802 Jbmsctl 242,300 2,250,967.00 0.90
29 600845 EEE/ G 63,780 2,098,362.00 0.84
30 688122 PaHE S 15,715 515,452.00 0.21
31 688368 e SN 2,557 192,107.41 0.08
32 688300 W E T 3,164 126,053.76 0.05
33 688068 MY 2,641 117,762.19 0.05
34 688108 FEEIRIT 9,304 115,369.60 0.05
35 688202 et 2,120 107,696.00 0.04
36 688181 AN IA 2,392 105,200.16 0.04
37 688081 M EHTR 3,153 88,946.13 0.04
38 688310 BEET 3,276 88,845.12 0.04
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39 002972 Blzzik 1,075 21,532.25 0.01
40 603109 FRIh AL H 684 18,105.48 0.01
41 002973 AR IR 1,146 6,578.04 0.00

8.4 MEHNBERRASHERNRS)
8.4.1 Rt LN B H BN HE T 5H 2% SUAT 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 300761 LA AR 13,835,197.62 8.09
2 000977 IREE S 13,797,343.76 8.07
3 002739 JIIEHLEY 12,195,559.50 7.13
4 002129 HHER A 11,407,983.83 6.67
5 600048 FRF Hb = 11,309,230.00 6.62
6 603496 TE AR 11,285,549.81 6.60
7 600760 EPIRY A 10,229,248.11 5.98
8 300193 fERHE 10,081,141.60 5.90
9 300115 KB 9,889,159.81 5.79
10 600745 2R 9,862,852.67 5.77
11 002371 77141 9,717,992.39 5.69
12 002373 TR 9,495,877.00 5.56
13 300322 fijt D14k 9,106,581.00 5.33
14 300420 TS 8,768,755.80 5.13
15 600967 M —HL 8,640,378.60 5.05
16 300081 TEAE AR TT 8,258,235.97 4.83
17 600426 g E T 8,180,817.07 4.79
18 300684 AR 8,038,786.59 4.70
19 600340 el AR 8,017,215.00 4.69
20 300329 HACNEE 7,730,541.00 4.52
21 002670 5] % 4 4% 7,703,711.38 451
22 603666 {¢.5%H0 7,652,008.74 4.48
23 002384 RIUKGE 7,646,543.00 4.47
24 300316 rm S AL R 7,627,091.00 4.46
25 600585 HIZEIK e 7,612,269.20 4.45
26 601186 Hh ] 2k 7,575,399.00 4.43
27 600720 sl 7,572,627.00 4.43
28 000961 e 7,529,631.00 4.40
29 603916 75 [y 7,245,944.00 4.24
30 000933 PR KAy 7,173,415.00 4.20
31 002475 SR 2 7,016,205.00 4.10
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300331 TR YERS 6,818,238.00 3.99
300682 BAHT R 6,581,568.00 3.85
603636 A A 6,114,728.01 3.58
000725 WRTT A 6,062,128.88 3.55
002146 TRAER & 6,004,376.88 3.51
002912 T g 5,922,097.00 3.46
000877 Kl 5,877,966.00 3.44
300119 Fiti A2 4) 5,654,479.00 3.31
000802 |4 5,580,957.00 3.26
300353 KR 5,572,329.00 3.26
300373 VIANFHE 5,454,707.00 3.19
300113 ZESE 5,428,509.26 3.18
603133 ok 5,376,005.00 3.15
300033 (] 46t 5,243,926.28 3.07
300416 TR IR 5,212,175.00 3.05
002340 MR E 5,048,010.00 2.95
300657 SMEHET 5,045,242.90 2.95
300133 HF A 4,994,590.00 2.92
300498 T I 4,994,278.00 2.92
000043 A 4,899,993.00 2.87
002861 B GiRGERN 4,859,361.80 2.84
601336 B RS 4,857,436.00 2.84
300383 T HT A 4,835,058.00 2.83
603799 Ey x4 4,834,461.54 2.83
000002 B Fa 4,796,146.00 2.81
000917 IR 4,694,144.72 2.75
002456 €[ 4,664,680.00 2.73
688363 HEER A1) 4,557,391.47 2.67
300470 I 4,546,000.00 2.66
002318 ASLFFM 4,545,284.00 2.66
002491 JE A B 4,493,280.00 2.63
300015 % RHER} 4,402,507.00 2.58
603508 AL D% 4,385,156.50 2.57
600352 WL e ik 4,261,763.00 2.49
002202 & NRHE 4,238,343.00 2.48
000997 oK B 3,897,292.00 2.28
603368 W25 A 3,892,739.60 2.28
002245 LSS 3,889,515.00 2.28
002174 TR X 2% 3,769,341.00 221
000049 fH B i 3,769,035.00 2.20
300672 R 3,746,804.00 2.19
002127 RGN 3,602,210.24 2.11
300771 BRI 3,558,664.09 2.08
002466 RN 3,497,477.89 2.05
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| 76

| 300384

=gy |

3,426,965.93 |

2.00 |

T TN G A P45 SRS A A S R LRSS 80D 3181, AN B REMRAS 5 P

8.4.2 Rt A B ST 1E 2% BLAT 20 4 KRR 4

EHh: NRMx

o7 B 4 Bt
5 JiE ZEARHS, Ji S 44 R AHA RS S P e A
(%)

1 600845 EEE/ ¢ 19,957,008.33 11.68
2 600745 2R 19,461,534.00 11.39
3 300761 SEAR Ay 13,513,524.38 7.91
4 300383 FEIRHT 13,431,536.00 7.86
5 300115 KNG 2 11,032,334.00 6.45
6 300322 fijt D14 10,869,458.00 6.36
7 300193 ELRHY 10,459,236.00 6.12
8 300684 AR 10,344,474.80 6.05
9 002371 7741 10,283,764.00 6.02
10 002373 TIiRHE 10,161,560.00 5.94
11 600271 KRB 9,120,961.00 5.34
12 600585 HRIE KR 9,036,429.80 5.29
13 600837 @RS 8,863,601.70 5.19
14 000997 TN 8,827,720.00 5.16
15 600720 A3 8,654,545.00 5.06
16 002384 RIKEH 8,515,248.44 4.98
17 300316 LR 8,391,401.50 491
18 000002 B Fha 8,335,937.99 4.88
19 000961 e 8,270,933.23 4.84
20 603666 ¢.5% A0 8,085,805.00 4.73
21 600340 el AR 8,019,832.00 4.69
22 000977 IREE B 7,933,158.70 4.64
23 600426 HEEFA 7,681,525.00 4.49
24 000933 P K 7 7,435,712.00 435
25 000877 KA 7,412,877.27 434
26 002065 R 7,292,832.05 4.27
27 002383 AR 7,080,870.93 4.14
28 300119 Fiti A2 4) 7,029,226.00 4.11
29 603799 HRE. 6,985,302.60 4.09
30 603916 75 [y 6,903,412.00 4.04
31 300498 1 By 6,788,235.00 3.97
32 002425 It 6,707,452.00 3.92
33 300618 FEGLER . 6,652,579.00 3.89
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300081 TEAE AR TT 6,630,211.00 3.88
300329 HACNEE 6,472,873.51 3.79
002670 B e 6,323,768.00 3.70
300353 RAERH 6,176,418.34 3.61
600195 A 6,162,820.12 3.61
000043 IR 6,131,087.00 3.59
002739 JIIEHLE 6,102,595.98 3.57
603019 HHRHE D 6,047,685.00 3.54
300339 TEFERAE 6,031,946.00 3.53
300033 Gkt 5,977,449.68 3.50
300373 VIANFHE 5,866,459.00 3.43
300682 BAHT R 5,852,938.00 3.42
300212 5y sk 5,831,452.04 3.41
000725 WRTT A 5,698,176.00 3.33
300331 DIy i 5,660,839.00 3.31
002861 B ER RN 5,421,029.00 3.17
603068 ESGEE S 5,314,540.33 3.11
603133 ok 5,262,776.00 3.08
002456 KK FE 5,091,305.71 2.98
002340 MR 5,066,323.50 2.96
603103 T 5 S 4,996,172.00 2.92
601952 HELR 4,984,950.70 2.92
002624 SEFRM S 4,969,328.00 2.91
600760 EEPIRY A 4,939,862.30 2.89
300015 IR 4,844,091.00 2.83
002912 HOHT e oL 4,809,171.54 2.81
002174 TR X 2% 4,803,238.44 2.81
601186 Hh [ 2k 4,770,649.00 2.79
002318 ASLREM 4,745,119.00 2.78
002202 ENEHL 4,698,136.00 2.75
601377 MlVIES 4,621,266.00 2.70
000049 1A% FLth 4,335,975.00 2.54
603508 AL D% 4,187,310.00 2.45
603368 W24 15y 3,974,466.96 2.33
002466 RFFHN 3,935,064.79 2.30
002245 LSS 3,922,455.00 2.29
002491 ST TIENITS 3,888,970.00 2.28
300672 R 3,883,111.86 2.27
600048 LA = 3,783,988.00 221
300771 [CEZEE5 3,765,935.30 2.20
000802 etk 3,689,460.00 2.16
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