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F U B 14,336,554.34 168,793,167
377,210.92 -1154,079,402.19
[ 45

T R PR AR e B0 A KT O 6L, 4% T 20 RIE 1R 4 08 E 4
BB H AR T LIS K

7.4.13.4.1.2 F| 28 R UM 3

T 2020 4 12 H 31 H, ARIEEEFAA A 5 AR T A RN E &4 55 7= 4 E 1)
LA 0.079%(2019 4= 12 H 31 H: 4.25%), [KUL T35 2 10 A8 st F A3k 4 %8 7= 14
TCE KFM(2019 4E 12 H 31 H: [[).

7.4.13.4.2 AMC R
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[ FEER AR IR 300 FaEE AL SR I E SR P W e 4 2020 SEEE RS

BINIC XRE A2 Fi5 < i T2 (8 2 o B BOR SR BIL it 8 PR AN SR AR Bl T & A2 9 3l 1Y
JRSE o AN T IR A B 77 B St AN R T i A, PR e B K AN XU o

7.4.13.4.3 F ARG R

FCATA s XU 2 i 2 < T 45 4 Al T LD 2 oA B S I 0 o DR e T 3 R 2
SN ZR LAAM T 30 4 1R 32 8 2l 1T R AR I B AR o AR 4 R B B TR 28 5 P I
T BARAT 18] [V T 358 25 IS AN G T T I P JE At AT A IR SRV T BRAMIE 95 AT 2
T B 2 L B R R S T A B, T BRI T IR T 3% A I Sl O RS

AFE A S T AN EMNE R R AR, RAE L IR, &
R A G R BURI 0T, 25 & UES T Ia AT 1500, (M 8 P e B A R )
PGE ; JBIEX BANUESR (158 V0 W B B A0 MT, PRI 4 [R) 0 7 Vi B PO 48 8 o
BATHR T . AH G NS E PN E WSS 2SO B AR A, M5 g . 5577 i
B WEHAHTEIE, S B R HE BT 20, SR 3B R AT AR A 1 AR A
A% XU o

AR FE G TR A 1 70 B PR ARAN A KU o ARG T G R T
BIAME T 80%, ForPHEBE T-FR 4R 204 IR B4 B R A7 i (9 55 P AR T SR IR 43 3
(1) 80%:; #FANAE 5 H H AN BRI IA T & A FH MM Z Rk 45, BB H A&
—HE DA EUR 5 MG TR PR EN 5%, Hf, RIS ORELEH &4 4
A ARIE S . RIS . MeAh, ARG (5L 6 1N HR AR & Bk E A0
RSt s, € Wi H 2 Pl BT e AT KU B, A5 VaR(Value at Risk) 515
BB R I 7S < T W POV L A A RIS, B %o IRy AT R B A4 1

o

N

~

w
S

}.\_L
S

7.4.13.4.3.1 E AR XS i 0
SHipA. NRMT
FN R EEER
2020 4£ 12 A 31 H 2019 % 12 A 31 H
b4 5k
TiH
BrE KA
N RHE N RME N
18 Ee P
(%) H




[ FEER AR IR 300 FaEE AL SR I E SR P W e 4 2020 SEEE RS

11 (%)
Lo — SRR BT | 219,546,782.85 90.36 | 154,993,711.65| 91.82
Ay V4 R Y 7 — 4 R -
AL oy Mt Rl P — (i R A R 165,998.04 0.07 7,180,290.32 4.25
o VEGRTE T — R
AT A B Rl B8 77 — BUIE A% % -
Fofth -
&t 219,712,780.89 90.43 | 162,174,001.97 |  96.08

7.4.13.4.3.2 FAhAN ¥ XU H SRR 4

frik Bl 2o Lk 1 LA S ¥ S A T 3728 B PR AN AR
KB GUASRR H R 0 P AL
ALK G VARVNEN DI
Sy AF 2020 /£ 12 H 31 H 2019 4F 12 31 H
FE Gl 25 LU B O
/I\?ﬁk ALBARER -11,866,054.48 -3,472,910.81
5 0
I S0 I 455 L 5 5 o 1
;El?;k LA 11,866,054.48 3,472,910.81

VE s GV BB HE=Y IR 300 45 £ 2i R >05%+ i ML ARAT Il A7 A 2 (B )
5%

7.4.14 BT BB AT 27T RCR T U B R AR IR

(1) ~frehrE

(@) <l THEASIMETT R

NRAHETRER TR Z UG B A SSUHE T E BT F B EEE A E
FIt B8 R B2 IR R E

FJZ K MRS B TR R T 3 B R AR AN

oY= RN Y S V€ TN W SN s W S K LI E e T RV ASHE AN

=R AHSRB B G AN U S A E .

(b) FFEERILLA RO E TR R e TR

(i) HEXR&ERTEARNE
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FE B AR YR 300 FEHE AL s AUIE S 5 3 4 2020 SE4E RS

T 2020 F 12 H 31 H, AREESFFARLA M ETHE HIARZ) T S50 26 16
R P R T 5 — )2 IR IR BN 216,723,619.22 76, J& T 28 2 IR AR HIAN 2,989,161.67
I, LR THE=FERINAHI(2019 4£ 12 A 31 H: )2 154,592,923.78 7T, % =
X 7,581,078.19 Jt, L =JZK),

(i) A EATEZ A K AR S

ARHE G DL B SR IR B W IR S TR A E R A SR I () B 3 R I A

X FAESR A2 5 B BT A2 A, 5 HBLEE RIS R 58 S AN T IR (0 366 ok ik
(AL 2 AVEER) . BUB THEA TP RATSEE N, AESASTIEM O B 5K E FHK
HHHIE] 2 5 ANV R A 11 % IR S48 TR AF DG i SE AN 05 1 A SUME BN — 2 IR FFIR
AR5 R B o R F (AN DML S N B T AN B I sE i RR L, 8 A R BRER A B A
T ELRL R 28 — B UOE 2 = R IR

(i)  H=JERA RAMERBUN A AL 5 G40

T

() ARFFLEILLA RAME TR 4R T A

F2020 4 12 F 31 H, RILGARFFA ARFLEH LLA SROMETHE R e/l 5 (2019 4
12 A 31 H: F).

(d) AUARMEER SR T A

ANCAZ SO BT 0 4 R 8 77 0 A7 157 3 S0, 458 IS AU IR HG At 46 il 67 5%
1652 M E A ZER /N

FLI Ay

(2) BraFAMESS, BE TP SR H AR 4 J0 75 B0 B 1 HoAh 21 B T,
SEEHERE
8.1 HiIREEHE=HEEMN
SEEAL NRTIG
N o 3 4 P Y B
R e S SR
(%)
1 I 2 $5 % 219,546,782.85 90.00
Hrp, B 219,546,782.85 90.00
2 FHEHT
3 [i] 5 YA 75 4 R 165,998.04 0.07
Hr, fidk 165,998.04 0.07




R AR 7R 300 5 B 4 o M UE TR $ BE Ak & 2020 AR

VP RIS : :

[ L . :
SR R : -

SR
S KA IR 3

DB G
RATIE RN &5 8 A 4
7 S 22 938,183.53 9.40
&t
8 A - 155 7 1,302,367.89 0.53
9 &t 243,953,332.31 100.00
e AR AR BH AR R Fr A 8 W BB AL 5 L R 5 1 o
8.2 EBIRBAT U AR RERFHE
8.2.1 EFRIBAT U AR BARERFHE
. JER B b L & B
ARG eS| wnamE o)
fE e (%)
A S 0| 3,515,297.40 1.45
B 4 10,461,991.00 4.31
C Hilligi 101,625,930.22 41.83
5 B 0. R SR A = At
VA4 3,808,460.00 157
E M 3,321,738.00 1.37
F AR E 3.452.591.45 1.42
G IEIEH . CAiE AT EOY 5,321,808.00 219
H ¥ 15 B ) )
| &R A AE SR AR 55
M 6.040,304.70 2.49
J il 59,751,363.32 24.59
K J79: Ll 4 6,878,057.94 2.83
L AL AR 55 i 55k 6.167,511.00 254
M BB AN AR S5k 1,645,603.96 0.68
N JKF L IR AN it i E AL 47,731.86 0.02
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[ P AR )R 300 5 B A I o RUIE TR BT B & 2020 SEAE AR

0 JE RS B EEANH A R 55k . -
P | #H 344,274.00 0.14
Q | RAAMfLa TAE 6,252,334.00 257
R A ARE AR R 427,750.00 0.18
S LR 484,036.00 0.20

ait 219,546,782.85 90.36

8.2.2 MEHIRIBEATIL T RPBRERRRERRAS

AT G AR A JA PR R 5 A S R0 5 S LA 150 B PR e

8.3 WIRIE A FOMME 5 ZEE 7= 8 LB NHR 7 I BT IR 1 3 A 4

ERRAL: NIRRT

b3 G T
75 | SR J S A2 FR B (%K) A E

R ELl (%)
1 600519 SMEE R 7,300.00 14,585,400.00 6.00
2 601318 [P 22 108,170.00 9,408,626.60 3.87
3 601166 PV ERAT 379,600.00 7,922,252.00 3.26
4 601211 [ 2= 2 397,123.00 6,961,566.19 2.87
5 000333 FHEH 68,602.00 6,753,180.88 2.78
6 000858 TR 21,100.00 6,158,035.00 2.53
7 000725 HRJTA 1,007,600.00 6,045,600.00 2.49
8 600028 HHEAH L 1,373,300.00 5,534,399.00 2.28
9 600036 HrERIT 114,500.00 5,032,275.00 2.07
10 601398 TRRAT 849,400.00 4,238,506.00 1.74
11 600000 HAREAT 432,339.00 4,185,041.52 1.72
12 300059 KW E 120,434.00 3,733,454.00 1.54
13 601888 [ A 12,600.00 3,558,870.00 1.46
14 002714 WO 4y 45,594.00 3,515,297.40 1.45
15 001979 FHr e 242,500.00 3,222,825.00 1.33
16 600887 TR B Ay 71,900.00 3,190,203.00 1.31
17 002736 E{F LS 223,300.00 3,045,812.00 1.25
18 002594 Eb Y 3t 15,400.00 2,992,220.00 1.23
19 600900 KAT Ay 148,300.00 2,841,428.00 1.17
20 601012 b J2E I Ay 29,800.00 2,747,560.00 1.13
21 002475 DALY 48,689.00 2,732,426.68 1.12
22 601919 B 218,900.00 2,672,769.00 1.10
23 600031 =—®ET 75,600.00 2,644,488.00 1.09
24 002027 AN 264,300.00 2,608,641.00 1.07
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25 603882 G e 2 20,300.00 2,600,836.00 1.07
26 000568 VI EE 11,400.00 2,578,224.00 1.06
27 300015 % IR HR A} 32,600.00 2,441,414.00 1.00
28 601899 Kl 260,300.00 2,418,187.00 1.00
29 600050 G ESpiES il 537,300.00 2,396,358.00 0.99
30 000002 Jikl A 82,154.00 2,357,819.80 0.97
31 600104 FIRER 95,700.00 2,338,908.00 0.96
32 601377 MAVAIFF 269,100.00 2,335,788.00 0.96
33 601117 v [ fb 5 397,200.00 2,331,564.00 0.96
34 600276 JE 3 5 24 20,078.00 2,237,893.88 0.92
35 002241 ORIy 55,600.00 2,074,992.00 0.85
36 601658 i ERAT 426,100.00 2,036,758.00 0.84
37 603501 F IR B 8,800.00 2,033,680.00 0.84
38 002352 i =45 i 22,500.00 1,985,175.00 0.82
39 000783 LSARTIE S 229,400.00 1,926,960.00 0.79
40 600438 SNy 48,900.00 1,879,716.00 0.77
41 600584 KH B 42,200.00 1,796,454.00 0.74
42 603288 R IR 8,940.00 1,792,827.60 0.74
43 300142 IRARAEW) 45,600.00 1,758,336.00 0.72
44 601995 A 24,951.00 1,714,383.21 0.71
45 000651 M T 26,700.00 1,653,798.00 0.68
46 300676 Ly 12,700.00 1,632,712.00 0.67
47 000166 B 728 308,100.00 1,626,768.00 0.67
48 600809 L1 75 93V 4,300.00 1,613,747.00 0.66
49 000100 TCL RH 221,600.00 1,568,928.00 0.65
50 002382 W7 71,400.00 1,505,826.00 0.62
51 002230 BRI R 36,774.00 1,502,953.38 0.62
52 601857 P[] A7 316,300.00 1,312,645.00 0.54
53 600958 RITUESF 112,360.00 1,306,746.80 0.54
54 600739 LT ROR 53,600.00 1,303,552.00 0.54
55 600690 IR K 43,200.00 1,261,872.00 0.52
56 300033 5] 4 I 10,100.00 1,252,198.00 0.52
57 002179 LG H 15,900.00 1,244,811.00 0.51
58 300124 INIEZN 13,200.00 1,231,560.00 0.51
59 300244 #2212 W7 35,300.00 1,210,084.00 0.50
60 002130 IRIRKZAA 216,500.00 1,197,245.00 0.49
61 600019 ER AR 182,700.00 1,087,065.00 0.45
62 002008 K 24,300.00 1,038,825.00 0.43
63 300773 EiAS S VA 34,400.00 1,029,248.00 0.42
64 002030 5% FE A 29,100.00 998,130.00 0.41
65 601636 e A 4] 75,800.00 970,240.00 0.40
66 600023 WreEe s ) 266,400.00 967,032.00 0.40
67 300677 JRHRYT 5,300.00 891,195.00 0.37
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68 000157 rp e R 89,500.00 886,050.00 0.36
69 601126 VY75 Ay 125,500.00 873,480.00 0.36
70 002022 BHEAY) 54,500.00 840,390.00 0.35
71 688122 iR RS 10,484.00 833,582.84 0.34
72 600814 GIRAb ] 140,900.00 787,631.00 0.32
73 300101 PROEHEE 47,100.00 759,252.00 0.31
74 600845 FEAG BT 10,991.00 758,159.18 0.31
75 000661 K& = 1,600.00 718,256.00 0.30
76 002668 PRLLL AR 180,500.00 714,780.00 0.29
77 002223 KR ST 24,600.00 693,966.00 0.29
78 000951 W E R 21,900.00 688,974.00 0.28
79 601390 Hp ] Ak 126,700.00 667,709.00 0.27
80 002236 KA Ay 33,500.00 666,315.00 0.27
81 001872 O 41,700.00 663,864.00 0.27
82 600489 e T e 75,200.00 662,512.00 0.27
83 600837 B RS 50,600.00 650,716.00 0.27
84 002157 IEFSRH 37,900.00 645,816.00 0.27
85 002304 R Ay 2,700.00 637,173.00 0.26
86 300408 — IR 16,400.00 610,900.00 0.25
87 002271 IR 7 L 15,300.00 593,640.00 0.24
88 600998 FUM I8 32,600.00 592,016.00 0.24
89 000001 FRARAT 29,500.00 570,530.00 0.23
90 601225 B 7 SR 57,200.00 534,248.00 0.22
91 002493 AL 19,035.00 525,556.35 0.22
92 300433 W5 R 15,957.00 488,443.77 0.20
93 601727 A 90,400.00 488,160.00 0.20
94 000532 U TN 41,300.00 484,036.00 0.20
95 000961 HH R I 52,800.00 466,224.00 0.19
96 300274 FH % Ha Y5 6,400.00 462,592.00 0.19
97 002641 K 151 B4y 68,500.00 437,030.00 0.18
98 000519 R 43,100.00 431,862.00 0.18
99 000338 HELERN ) 27,339.00 431,682.81 0.18
100 603686 WA T 26,800.00 430,944.00 0.18
101 300413 T 5L 5,900.00 427,750.00 0.18
102 601988 o E ERAT 134,100.00 426,438.00 0.18
103 002705 BE Ay 10,000.00 422,500.00 0.17
104 600704 YN 95,900.00 419,083.00 0.17
105 300122 e 2,800.00 414,148.00 0.17
106 688009 ] 68,874.00 403,601.64 0.17
107 601881 HH ] R ] 31,900.00 399,069.00 0.16
108 300737 A A7 17,100.00 366,966.00 0.15
109 300206 B A% 20,100.00 366,825.00 0.15
110 600048 LRAF = 23,000.00 363,860.00 0.15
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111 600606 S Mg 61,100.00 356,213.00 0.15
112 002607 HAHE 9,800.00 344,274.00 0.14
113 002362 WERHE 13,800.00 337,272.00 0.14
114 002829 AW TFHIE 7,800.00 336,804.00 0.14
115 603799 R 4,200.00 333,060.00 0.14
116 000026 KA 28,300.00 323,469.00 0.13
117 600039 VO )1 #% #r 71,500.00 322,465.00 0.13
118 002195 =0 142,500.00 322,050.00 0.13
119 601818 JRERAT 80,600.00 321,594.00 0.13
120 603005 mm /7 B 4,900.00 315,364.00 0.13
121 601901 7 1IEUESR 27,500.00 285,175.00 0.12
122 002432 L BEST 30,400.00 280,592.00 0.12
123 002726 KRR 20,200.00 258,560.00 0.11
124 601328 TIEERAT 52,400.00 234,752.00 0.10
125 300729 SRR Ay 5,200.00 220,896.00 0.09
126 600919 TLIVERAT 24,900.00 135,954.00 0.06
127 300917 R RS 2,803.00 111,116.14 0.05
128 300999 S 1,181.00 104,270.49 0.04
129 688165 R 7,756.00 101,603.60 0.04
130 688311 W 871.00 100,478.56 0.04
131 688658 P 2l 3,600.00 80,316.00 0.03
132 688129 KRB 4,753.00 77,664.02 0.03
133 688617 BREST 903.00 67,237.38 0.03
134 605376 T BT A4 1,421.00 66,787.00 0.03
135 688308 K EH 2,457.00 57,518.37 0.02
136 300896 TRE 76.00 45,855.36 0.02
137 688309 HZ IR 1,399.00 45,509.47 0.02
138 300926 R B 3,584.00 38,563.84 0.02
139 688069 TR 540.00 33,723.00 0.01
140 300927 LR 2,163.00 28,962.57 0.01
141 003026 HHim B 461.00 21,740.76 0.01
142 300891 B 1,143.00 18,745.20 0.01
143 003029 #HOKIETT 716.00 18,716.24 0.01
144 003028 PR e 432.00 18,010.08 0.01
145 605186 (S 5 626.00 17,609.38 0.01
146 605179 — £y 939.00 16,582.74 0.01
147 605151 [ k52 723.00 15,219.15 0.01
148 300913 Ctk 630.00 15,082.20 0.01
149 605500 oy IR 762.00 14,980.92 0.01
150 605377 TERERE 750.00 14,977.50 0.01
151 003027 BRSNS 349.00 14,008.86 0.01
152 300892 i YR B i 233.00 13,982.33 0.01
153 300890 HE e 286.00 13,971.10 0.01
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154 300887 T JE I 173.00 12,891.96 0.01
155 003020 Ry IES] 374.00 12,858.12 0.01
156 300895 TS EPS, 283.00 12,819.90 0.01
157 | 300884 I o 344.00 11,527.44 0.00
158 003025 R Re 305.00 10,763.45 0.00
159 605155 PN 350.00 10,668.00 0.00
160 300893 P T B4y 276.00 9,682.08 0.00
161 605299 AERE 738.00 9,335.70 0.00
162 300910 Bty =B 194.00 9,286.78 0.00
163 300908 b5 £ 153.00 9,247.32 0.00
164 300922 KRB 287.00 9,063.46 0.00
165 300889 % v Ay 296.00 8,915.52 0.00
166 605277 BV T 507.00 8,593.65 0.00
167 300911 2. R fg 255.00 8,430.30 0.00
168 003030 .24 By 480.00 7,286.40 0.00
169 300886 N 147.00 6,713.49 0.00
170 003031 W HL T 387.00 5,909.49 0.00

8.4 MEHNBREREAGHERES)
8.4.1 Rt TN EHUE H RIS T ™13H 2% BiAT 20 44 I PI4H
GEUAAL: NRMTT

BRI 3E 4
5 Ji S ARG JI 52 24 R N N 2 1 T e
B (%)

1 601166 MR AT 16,564,297.73 9.81
2 000776 I RAESR 13,341,022.00 7.90
3 601211 [ 2= 2 12,849,327.32 7.61
4 000858 i AR W 12,637,348.80 7.49
5 600519 wMF G 11,293,238.88 6.69
6 601318 [ 22 11,130,358.00 6.59
7 000333 e e YE| 10,474,799.38 6.21
8 601688 RIS 10,355,594.18 6.14
9 600036 HERIT 9,336,183.00 5.53
10 600887 A Ay 9,072,264.21 5.37
11 000166 S 8,899,104.89 5.27
12 601398 TRIERAT 8,455,327.00 5.01
13 600028 HHEAH L 8,340,808.90 4.94
14 600919 TLINERAT 7,822,034.00 4.63
15 000725 HRTT A 7,449,559.00 4.41
16 600000 THRARAT 6,934,480.00 4.11
17 002475 SR % 6,898,427.40 4.09
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18 000002 Ji FhA 6,809,052.93 4.03
19 601229 AR AT 6,775,214.00 4.01
20 300059 R E 6,659,592.48 3.95
21 603288 R R 6,612,131.00 3.92
22 600050 G EspiES il 6,604,735.00 3.91
23 600900 KILH A 6,190,803.00 3.67
24 002001 oo 6,116,633.00 3.62
25 002714 WO B4y 6,074,547.32 3.60
26 601601 R R 6,018,612.81 3.57
27 002415 T R AR 5,518,376.00 3.27
28 600030 A EIES 5,463,748.00 3.24
29 601818 He KRR AT 5,013,325.00 2.97
30 000157 G E R 4,948,989.00 2.93
31 000651 M1 A 4,938,651.00 2.93
32 600016 RARAT 4,889,636.00 2.90
33 002352 I =45 i 4,862,984.89 2.88
34 002493 A 4,815,868.44 2.85
35 601919 T 4,784,439.00 2.83
36 603501 TR A 4,745,269.00 2.81
37 600031 =—HET 4,463,032.00 2.64
38 600048 LRA Hh = 4,444,203.00 2.63
39 600585 IR IK e 4,411,613.00 2.61
40 000001 PERAT 4,310,949.00 2.55
41 600104 RER 4,263,649.00 2.53
42 002241 ORI A 4,172,916.00 2.47
43 001979 i O 4,107,099.00 2.43
44 600276 1E Iy % 2 4,101,349.00 2.43
45 600690 IR K 3,992,544.00 2.37
46 000063 M E T 3,987,661.89 2.36
47 601328 TIAERAT 3,969,596.00 2.35
48 601117 [ b 3,909,589.30 2.32
49 601988 o E R AT 3,872,362.00 2.29
50 601899 Lem 3,833,619.00 2.27
51 601658 MR R AT 3,813,897.00 2.26
52 601888 Hh ] A A 3,673,815.00 2.18
53 000661 K& =B 3,666,893.00 2.17
54 002649 HER 3,636,719.00 2.15
55 600584 KR 3,524,874.00 2.09
56 300015 %Z IR HR AL 3,500,831.00 2.07
57 601668 Hh [ 2 5 3,493,305.00 2.07
58 601390 rp [ Ak 3,477,137.00 2.06
59 601727 A 3,471,859.00 2.06
60 000568 PPN 3,425,144.00 2.03
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| 61 | 601857 | thEAW | 3,379,950.00 | 2.00 |
e “SENGRCIZ LKL S (BN R LRACE R T, AHEHRES
W

8.4.2 RTHEH & B MRV ES T ™1#H 2% BT 20 2 R
EREAL: NRHIT

b BRI 4
75 Jie SEARAG J S A4 FR AW RS2 H &5 e L
B (%)
1 601318 o [ % 15,058,076.00 8.92
2 000776 I RAES 13,685,512.68 8.11
3 000858 oMW 12,448,417.85 7.37
4 000333 L L 11,683,808.16 6.92
5 601229 iR AT 11,325,071.35 6.71
6 600519 SMEE R 10,820,482.00 6.41
7 601688 HEIRIESF 10,604,749.49 6.28
8 601601 SN 10,335,007.50 6.12
9 600036 FHRRAT 10,150,771.77 6.01
10 601166 MV HRAT 10,028,491.86 5.94
11 002415 T R S AR 9,944,978.42 5.89
12 600030 HEIES 9,419,304.53 5.58
13 000002 Ji FBA 8,359,467.11 4.95
14 600276 1E Iy % 2 8,057,635.00 477
15 600919 TLIPERAT 7,688,789.00 4.56
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