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0.05%(2019 4= 12 H 31 H: 4.41%), PRt 37RI 2 AR B0t T A 4 0% 7 141 o B K520 (2019 4F

12 H31 H: [F).

7.4.13.4.2 AMC K

AN RS 2 415 < ik 2L R 28 S0 BOR SR B g B DR AN R AR sl i A A e s A XU . AR
I A B K it ORIt Afr, - PRI JE E R AN X

7.4.13.4.3 FHAWMMEE R
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TE 2R 300 ALY SRIEYF £ BT HE 5 2020 SEAFE FEAR T

LA A A% DU R 4 i < T o < i R 2 S0 W BOR SR B g B R B T 37 A R AN 2R BASk
(R TT S A s Rl R AR B T A AR e B R R, o AR < 1 BB TR SR A8 5 i b T IS BT I M ) L A
ks USRS T BANIE TR RAT B AR B S8 0L BCRr PR S T, th m] BE RIS T IESR T I BE 1A
A

AT OISR E i, AERR IR B 0 OB R S Atk AR A AR AT L C B R A A
HAEPEAT R B, eI R ERR I S SRBGE PR R FE B R B e . AE 2 DT AL
SRS XS, ME P R o A B b, AR TUIIACRE . RURS TSR AN 2 FRAR RO KT, SR A A I A
R AT XS B SR A AT A o AT e i3 8 PN SE 145 & R L S O A BE 324k, 808 5
WL BUECE . REHAIATIEE, KRBT R A BT AN RS XU .

AR Ik I8 I BT A A 0 B BRAR LA A KBS, o AL g 08 T IR A LB AN - 2 4 B2 7 19
80%, HHAIFIAR 300 F5 By AT 20 Rf IBE RR BE BE AR T AR B B BT (1 80%; BT T
UE A PN R I i < B 7 1B Y 3% 0 BEAL, ATE Bk & BENEE HORM A SE P A RIE SR %
SR, S S 2 M E BT R R R et AT KU L B, B4 VaR(Value at Risk) R Fr S8R I A A 5L

< T W PRIV CE A A XS, I T S b0 XU R AT BRIER AT % o

7.4.13.4.3.1 HAWMHE RO
LA, NRTT

AHAR AR
2020 412 A 31 H 20194 12 A 31 H
o b4
i H
AORaEd AYRaEd
A RPHE N RpE
& Ee 5] 18 B 4]
(%) (%)
T o G b 5% e — IR R 857,257,393.27 94.12 443,362,193.03 92.44
B L Gt A e o i
T oM E e — e Em %R
R A A R P — BUE T
ann 857,257,393.27 94.12 443,362,193.03 92.44

7.4.13.4.3.2 FAWME XU PR BURYE T

X 0l 23 LA M LA L A 1737 B AR A
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TE 2R 300 ALY SRIEYF £ BT HE 5 2020 SEAFE FEAR T

KB TR H 4 0 P 1 HE Y
e (A ARMIo)
QRN Sk ) A AEREK
ral
2020412 H 31 H 2019412 H 31 H
WS BRE T 5% 1§ 11#4 46,720,000.00 1§ 1#4 23,450,000.00
kG b B E T B 5% /> #4 46,720,000.00 /¢4 23,450,000.00

7.4.14 HEITEBAIT S THRE T Z U AR HAMF IR
(1) ArehE
() &R TEARUMETTRENT
AFME TR RIUBERZIR, B A SSOHE T BT 5 B 52 SR BT & ) B I

JERPGE -

IR MRS B R T4 LR 2 R B AR
IR BREE— R NS O 5377 B 5 B 1R B 2 WL R R el A AL
IR MBS B AN AT I A B

(b) FFEEHILLA SROMETHE R Rl T A

(i) #EREMITEARME

T 2020 4 12 F 31 H, ABESFA K LLA M E TR HIARS) TN 25 55 (6 S il % 7= v 8 1
F— R IR ARA Y 849,961,677.71 7T, J& 15K R IRHIRETN 7,792,853.36 7, JoJE T 5 =RIRIIAR

(2019 4F 12 A 31 H: 45— 21K 440,966,489.67 Jt, )21k 23,548,854.56 I, T4 —=/2K)-

(i) 2~ SO ERTIE = ORI ) H KA S

AN H 4 DL B R U ) e ) S D0 A A H OB SR I TR R A fR e Ao

XTSRS 5 e LT R ZE A0, A B RIS R 58 5 AN i R (LA K A5 I P52 5 A

HER) BUR TARAIFRATEN DL, A A TEMH 258 5 KRGk H e 525 AE R IR L

IR B U T A S P S AN G55 (1 2 SR EL AN — JR IR AR At (B 88 v SR 1 A T R i A A0

TARUMERERAER, €A RBERA G 7 2 SO E N 2 2 U 2 5 =R K
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(iii)
Tco

A—k-—‘};

O SO B AR A 1AL 5l 580

(©) FERFLRILLA R ETFE R SRt T A
T 2020 4F 12 A 31 H, AL ARFFH IR LA R E T =R &M% 77 (2019 4 12 H 31 H:

(d) AL SR E T i T
ANCLZ SO 8 T B R g R 557 A 4
TEMAHZERAN.

(2) BRAFoEsh, AR fik H AR &0 %

\

8.1 HIREEF=HERHER

G A5t 2 AR MG IR At <t 95t FLIK N 5 & e

8 BREHARE

B A oAt EE B

SHURA: ARG

JP'5 T H & S R (%)

1 ETE e A 857,257,393.27 91.76

Horr: R 857,257,393.27 91.76

2 e -

3 [ 7 WL 2 AL TR 497,137.80 0.05

Hrp: fiigz 497,137.80 0.05

BE SCRRIESR -

4 T4 JE AR -

5 SR A AR .

6 SN 1 B 4 il % -
o S R 1 SN

B '

7 %Eﬁﬁ%k R EeS 71,711,597.57 7.68

Tt
8 oAt 25 T 5% 4,761,005.90 0.51
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9 it 934,227,134.54 100.00

8.2 WIRET LRI B ERRAS
8.2.1 5 WIARAZAT ML /> F B N IR B AL
SEAL: NRMT

Ry ATRE

ARG 1725 AVIRIKIED

fEEes (%)

A VSO NN N4 8,272,830.00 0.91
B PRI 2,958,865.00 0.32
C i3 b 526,447,636.74 57.80
D R 30 RS OK AR A R 6,525,896.00 0.72
E fEiTN4 1,670,747.54 0.18
F R AN 16,322.72 0.00
G AZIEH . A AEATHRENL 21,233,072.41 2.33
H {E 75 FE O . .
| FEAER . ARG BRI 17,110,435.04 1.88
J SRl 228,124,585.41 25.05
K e L 14 13,413,244.70 1.47
L AHGE AR 55 e 55l 5,768,721.00 0.63
M B TR AR S5 9,634,657.20 1.06
N IKH L IREEA > I A B 3.640,520.24 0.40
0 Ja BRRSS - AZBEANHARR S5 . }
G : .
Q DA 2 T AR 11,031,831.80 1.21
R Ak RE AR R 1.408,027.47 0.15
S e . .
it 857,257,393.27 94.12
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TE 2R 300 ALY SRIEYF £ BT HE 5 2020 SEAFE FEAR T

8.3 BIARIEA Futir (8 o 2 B E LI K/ BT R B =43 3 A 4
S ARG

o B S I
FFig | R J A4 R HE () A fpE
E LLA(%)
1 600519 DivAERE) 25,577 51,102,846.00 5.61
2 601318 Hh S22 543,912 47,309,465.76 5.19
3 600036 A ERAT 732,563 32,196,143.85 3.54
4 000858 R W 97,500 28,455,375.00 3.12
5 000333 FE LR 260,227 25,616,745.88 2.81
6 601166 Pl AT 1,061,675 22,157,157.25 2.43
7 600276 T 5 25 24 195,562 21,797,340.52 2.39
8 000651 AL e 284,949 17,649,741.06 1.94
9 002475 AT 294,565 16,530,987.80 1.82
10 300059 KM E 494,567 15,331,577.00 1.68
11 600809 Ly VG 39 39,896 14,972,569.84 1.64
12 000568 FINEE 63,800 14,429,008.00 1.58
13 002594 Eb W7 3 71,800 13,950,740.00 1.53
14 601012 B BL % A7 149,800 13,811,560.00 1.52
15 601601 Hh [ R fR 354,000 13,593,600.00 1.49
16 601328 ZIBARAT 2,710,700 12,143,936.00 1.33
17 601009 R RERAT 1,354,000 10,940,320.00 1.20
18 000002 7 Eha 374,427 10,746,054.90 1.18
19 300124 NIIESZN 115,000 10,729,500.00 1.18
20 002352 =42 120,235 10,608,334.05 1.16
21 603799 AR 132,000 10,467,600.00 1.15
22 002460 AL 95,500 9,664,600.00 1.06
23 603259 2 e 71,400 9,619,008.00 1.06
24 600958 RITUES 799,300 9,295,859.00 1.02
25 000661 S 20,624 9,258,319.84 1.02
26 600919 LI ERAT 1,678,820 9,166,357.20 1.01
27 002410 | Sv 114,908 9,047,855.92 0.99
28 002736 E{F ks 645,200 8,800,528.00 0.97
29 600926 BUNERAT 582,321 8,688,229.32 0.95
30 002142 TURAT 236,600 8,361,444.00 0.92
31 002714 WOE 107,300 8,272,830.00 0.91
32 601818 HRARLT 1,983,400 7,913,766.00 0.87
33 600346 (IEVAKERSS 280,500 7,845,585.00 0.86
34 002371 677 4 42,752 7,726,996.48 0.85
35 600104 R 314,400 7,683,936.00 0.84
36 600109 [ &1k S5 472,216 7,682,954.32 0.84
37 002271 AL 197,157 7,649,691.60 0.84
38 300408 I 202,700 7,550,575.00 0.83
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300750 THE A 21,300 7,478,643.00 0.82
002709 RIGH KL 71,000 7,369,800.00 0.81
002841 VS AR 63,900 7,350,417.00 0.81
601377 A AT 821,300 7,128,884.00 0.78
600563 A 66,100 7,109,055.00 0.78
300347 e V] 41,700 6,739,137.00 0.74
688036 ek 43,532 6,622,958.48 0.73
601865 SRR 165,500 6,603,450.00 0.73
600845 EXEE/ G 95,700 6,601,386.00 0.72
600900 KITH 340,600 6,525,896.00 0.72
603267 P 378 FEL ¥ 50,400 6,489,504.00 0.71
603317 RIRE il 78,800 6,480,512.00 0.71
300136 EEiGE 173,400 6,221,592.00 0.68
600872 HoE R 91,600 6,105,140.00 0.67
002179 e 76,900 6,020,501.00 0.66
601799 AR 29,900 5,994,950.00 0.66
300207 JRHE 3% 194,900 5,985,379.00 0.66
002372 G ) 316,800 5,924,160.00 0.65
688002 AN 53,282 5,914,302.00 0.65
601919 oz i 482,000 5,885,220.00 0.65
600585 B KR 111,100 5,734,982.00 0.63
300033 Gkt 45,975 5,699,980.50 0.63
600132 YN 47,300 5,628,227.00 0.62
000977 IREE S 202,624 5,446,533.12 0.60
600309 Jitet s 59,139 5,384,014.56 0.59
300724 TG 36,300 5,285,280.00 0.58
000636 AR 154,300 5,199,910.00 0.57
002920 1 28 7 61,800 5,199,852.00 0.57
002050 e 198,340 4,889,081.00 0.54
600009 gL 62,378 4,719,519.48 0.52
603806 i W RE 54,800 4,679,920.00 0.51
601966 ®Bivkeha 132,700 4,667,059.00 0.51
601100 ERVALIEN 40,800 4,610,400.00 0.51
600183 A= a Rk 163,468 4,603,258.88 0.51
603369 A1 2% 80,200 4,601,876.00 0.51
600031 =—®ET 124,400 4,351,512.00 0.48
300015 % IR IR 57,320 4,292,694.80 0.47
000066 K, 214,145 4,066,613.55 0.45
300003 RYERIT 147,331 4,004,456.58 0.44
601238 IR 299,700 3,983,013.00 0.44
600660 i 3 82,300 3,954,515.00 0.43
002508 AR 96,800 3,947,504.00 0.43
600196 HRERY 70,100 3,784,699.00 0.42
603568 LB 183,817 3,479,655.81 0.38
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83 600438 T8 Iy 88,600 3,405,784.00 0.37
84 600143 & RFHE 192,700 3,302,878.00 0.36
85 300122 BWRAEY 22,100 3,268,811.00 0.36
86 603218 H H &4 105,990 3,206,197.50 0.35
87 601899 Ken il 318,500 2,958,865.00 0.32
88 002027 I3 AT 298,300 2,944,221.00 0.32
89 601888 Hh [ H AR 10,000 2,824,500.00 0.31
90 600332 Hz il 96,300 2,816,775.00 0.31
91 002925 BERHY 42,301 2,721,223.33 0.30
92 000786 JEr R 67,300 2,695,365.00 0.30
93 000961 e i 302,060 2,667,189.80 0.29
94 000630 kA 1,023,700 2,630,909.00 0.29
95 002311 g REE A 38,300 2,508,650.00 0.28
96 002157 IEFRHE 144,400 2,460,576.00 0.27
97 603520 Gl .NaA 35,900 2,363,297.00 0.26
98 600760 PRy A 23,400 1,829,412.00 0.20
99 601995 H ] 24,951 1,714,383.21 0.19
100 600039 Y )11 370,454 1,670,747.54 0.18
101 300413 T S 19,000 1,377,500.00 0.15
102 688521 O Ry 11,200 902,496.00 0.10
103 688185 A 2,519 895,957.92 0.10
104 688526 BHTAY 14,620 573,688.80 0.06
105 002001 oA Rk 14,000 471,520.00 0.05
106 688686 LEEss 2,330 397,334.90 0.04
107 688508 S 3,729 342,732.39 0.04
108 688505 2 HERIT 19,702 340,647.58 0.04
109 300894 KEN 6,279 300,116.16 0.03
110 300862 WEH 5,843 225,189.22 0.02
111 300908 st 2,847 218,419.26 0.02
112 688418 RAR 6,178 158,403.92 0.02
113 300896 HER 242 146,013.12 0.02
114 300912 WA= 5,117 145,783.33 0.02
115 688579 Il 65+ 9,617 138,292.46 0.02
116 688617 HREST 1,673 124,571.58 0.01
117 300918 B LR 10,626 123,398.55 0.01
118 300869 AR 862 95,578.56 0.01
119 688013 KEEIT 3,022 86,670.96 0.01
120 300861 Lty 764 39,040.40 0.00
121 300926 R RHE 3,584 38,563.84 0.00
122 300872 RIHEHL 871 32,958.64 0.00
123 300860 Bk 241 30,527.47 0.00
124 300900 JERA 879 29,147.64 0.00
125 300927 LR 2,163 28,962.57 0.00
126 300877 Eaecd ey 569 28,933.65 0.00
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127 300868 ANFEFR; 593 25,665.04 0.00
128 300871 [m] B A= 618 23,916.60 0.00
129 300910 Tt B A 474 22,690.38 0.00
130 003026 R YR 557 461 21,740.76 0.00
131 300873 R A 484 19,998.88 0.00
132 300878 HEREZ 401 19,536.72 0.00
133 300891 Huekl 1,143 18,745.20 0.00
134 003029 PN 716 18,716.24 0.00
135 003028 PR B 432 18,010.08 0.00
136 300884 IKT o 499 16,721.49 0.00
137 605179 — MG £Tiy 939 16,582.74 0.00
138 300898 RE 7L i 496 16,382.88 0.00
139 300892 AR i 272 16,322.72 0.00
140 300887 HE A 210 15,649.20 0.00
141 300913 JE e Hi%E 630 15,082.20 0.00
142 300864 FRIMER 166 15,081.10 0.00
143 300889 % et 479 14,427.48 0.00
144 300902 [ 221k 551 13,367.26 0.00
145 300925 EAER 353 13,177.49 0.00
146 300895 R =SS 283 12,819.90 0.00
147 300907 R RHE 473 12,700.05 0.00
148 300879 KMt 466 12,637.92 0.00
149 605155 (PN 350 10,668.00 0.00
150 300893 s JE Ay 276 9,682.08 0.00
151 300881 IRTEY 291 9,402.21 0.00
152 300922 REHHK 287 9,063.46 0.00
153 605277 Hrl LT 507 8,593.65 0.00
154 003030 AW 480 7,286.40 0.00
155 003031 W LT 387 5,909.49 0.00

8.4 MEMABRER R AT EKRES)
8.4.1 RItTNSHE H ST $E 2% BRHT 20 4 KB R B4
SRS ARMIT

AW 4 T
F5 % SEARHS ik AHA BN E A 7R EHE He
(%)
1 300059 R E 44,230,503.10 9.22
2 601688 TR I3 34,352,807.00 7.16
3 600519 DiME e 34,087,648.00 7.11
4 601318 o [E] P22 31,980,964.00 6.67
5 000333 EEEH] 31,354,699.00 6.54
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601066 s 25,340,388.00 5.28
600585 HRIE KR 24,451,849.32 5.10
601601 ERIE N PR 22,637,515.33 472
600958 RITUES 21,080,459.00 4.40
000858 H R W 18,037,379.00 3.76
601009 AT 17,170,944.46 3.58
300136 E4EiEfE 16,913,789.08 3.53
000786 Bl e[y 16,590,852.09 3.46
002371 675 #A 16,464,584.08 3.43
603288 iy N |4 16,073,892.79 3.35
002475 AT 15,789,217.71 3.29
603986 JK 5 B 15,786,248.53 3.29
600109 [ 4k S5 15,544,847.00 3.24
002410 JTERR 15,457,571.60 3.22
000776 ] RAES 15,419,680.62 3.21
600309 Jitetb sy 15,334,631.75 3.20
600745 i =R 14,809,198.53 3.09
000651 ALk 14,624,901.00 3.05
600926 BN ERAT 14,619,072.93 3.05
300408 =R 14,416,707.99 3.01
603317 RIREL il 14,182,791.23 2.96
601336 B RS 14,096,567.01 2.94
601166 MV ARAT 14,052,307.00 2.93
600031 =—®ET 14,017,325.00 2.92
601328 IBARAT 13,881,748.00 2.89
002352 JiE =428 i 13,873,555.06 2.89
300413 T R U 13,660,956.50 2.85
000002 Ji Ela 13,558,243.00 2.83
600887 BRIy 13,271,668.39 2.77
603019 HHRHE D 12,885,791.20 2.69
600862 Ho R 12,882,016.00 2.69
000895 R R 12,598,702.96 2.63
002714 WO Ay 12,558,938.90 2.62
600036 FRRAT 12,501,818.00 2.61
600919 TLARAT 12,458,832.80 2.60
600183 A a Rk 12,440,241.08 2.59
000625 K2R EE 12,222,731.19 2.55
002032 7 ¥ IR 12,220,752.73 2.55
600104 R EEH 11,872,372.00 2.48
002179 TG 11,697,401.25 2.44
601100 ALY 11,680,683.10 2.44
002460 2N 11,591,631.41 2.42
000977 IRHEE B 11,438,211.35 2.38
002594 Eb IV 3ttt 11,414,573.95 2.38
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50 600030 HE iﬁ? 11,291,049.00 2.35
51 600690 IR 11,262,785.00 2.35
52 601006 ﬁ%%ﬁa&% 11,255,189.00 2.35
53 601668 Hh [ 2 4R 11,218,980.56 2.34
54 002271 R 77 TN UL 11,075,293.46 2.31
55 600048 PRF Hb = 11,051,129.00 2.30
56 000157 I E R 10,832,883.47 2.26
57 002241 ORI AR 10,599,028.08 2.21
58 002008 KIEHO 10,547,040.64 2.20
59 601628 PN 10,527,223.65 2.19
60 603866 k2T 10,472,865.95 2.18
61 002736 E{E S 10,459,802.62 2.18
62 002624 eI 10,425,795.58 2.17
63 002120 IS 10,384,239.42 2.17
64 300124 A 10,370,111.50 2.16
65 300033 [F] 6 5t 10,286,707.07 2.14
66 601818 e RKERAT 10,166,646.00 2.12
67 300207 JRHE i 10,102,261.00 2.11
68 002945 MRS 10,050,489.50 2.10
69 000100 TCL Bl 9,859,535.00 2.06
70 000636 RSy 9,847,730.00 2.05
71 603799 AR 9,812,679.93 2.05
72 600153 R 9,718,496.69 2.03
73 600009 gL 9,600,090.30 2.00

T AT RN BRI KSR T (RS AN IR CL RS ) 181, AN B 5 A -

8.4.2 RS I WIS B 75 E 2% BLAT 20 4 KR I4H
SRR ARMIT

IJ_‘T ﬁﬁ?‘ﬂ%j‘z ay
e % ZEARAY % S2 44 K A R SE H 450 FEEHE B
(%)
1 601688 TR 34,383,177.67 7.17
2 300059 KT E 31,667,302.67 6.60
3 000333 ELHIEHR 26,364,899.82 5.50
4 600585 HEREK e 25,293,962.23 5.27
5 603288 R 24,370,290.94 5.08
6 600030 I EIES 23,917,142.00 4.99
7 601066 A ERE Lty 23,711,162.88 4.94
8 600519 wMFE 22,900,317.00 4.77
9 600031 =—EHT 19,681,401.16 4.10
10 600887 i)y 19,229,192.26 4.01
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601318 Hh [ S22 18,803,197.44 3.92
603986 J& 5 B 18,423,754.80 3.84
600048 TRF H = 17,857,658.47 3.72
000625 K2R EE 17,424,908.29 3.63
600958 RITUES 16,625,656.88 3.47
601336 HAERRS 15,857,475.00 331
000776 ] RAES 15,729,935.20 3.28
600745 5 =R 15,596,857.37 3.25
002555 —LHE 15,083,092.71 3.14
000895 R R 14,898,435.14 3.11
601668 S RREERE ) 14,818,424.12 3.09
002120 IS 14,720,971.96 3.07
002475 SRS 14,511,887.00 3.03
600690 IR K 14,339,108.52 2.99
601881 Hp [ AR 13,666,563.91 2.85
000002 Ji Fla 13,662,401.00 2.85
600570 JHAE LT 13,566,911.94 2.83
603019 HRHE D 13,326,080.66 2.78
000858 R W 13,299,717.00 2.77
600862 RPNy S 13,291,411.32 2.77
600837 SN s 13,129,728.00 2.74
000786 JE 13,092,982.39 2.73
600926 BUNERAT 13,065,102.91 2.72
002241 ORI 12,829,934.59 2.67
300413 T R U 12,591,240.40 2.63
600801 HEHKIR 11,907,703.12 2.48
002352 [EX e 11,726,190.28 2.44
000651 M JIHL 2% 11,715,199.04 2.44
600309 Jitet 11,556,521.54 2.41
000157 I E R 11,382,556.38 2.37
002032 7 MR 11,372,630.89 2.37
601006 Rz 11,241,425.65 2.34
603866 G ESTREN 11,100,145.88 2.31
603712 +t—= 11,004,920.17 2.29
002812 BAER A 10,939,361.38 2.28
601012 e L % 47 10,878,324.00 2.27
300496 HRHIIA 10,829,623.24 2.26
600340 e AR 10,732,364.16 2.24
603444 i HLRE 10,648,461.97 2.22
600109 [ &k S5 10,564,343.16 2.20
601328 TIEHRAT 10,450,855.00 2.18
601633 KR4 10,262,172.00 2.14
002371 77441 10,254,747.00 2.14
002945 HEMAIESR 10,204,818.00 2.13

% 68 T1$L 82 T



1

TE 2R 300 ALY SRIEYF £ BT HE 5 2020 SEAFE FEAR T

55 601169 L ARAT 10,171,484.00 2.12
56 002624 EREI 10,106,916.12 2.11
57 601628 o E N 10,007,393.00 2.09
58 002008 PN R o 9,795,593.95 2.04
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