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3 il 8-14 3-02 Bl e 48 .88
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8 i 8-12 224 BiE 22 .16
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30089 | Hz | 2020-0 | 2021-0 | B s6a | 1640 1,143. | 4,160. | 18,745
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30091 | JE& | 2020-1 | 2021-0 | HiE 8,322. | 15,082
T BB 01| 23.04 | 630,00 ;

3 HiE 1-27 6-07 B 30 20
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30091 ZH | 2020-1 | 2021-0 | ik 7,524. | 10,215
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. o 497 8.94 B
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1 P 8-25 3-05 i 47 21
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30091 | 2020-1 | 2021-0 | HRER 5277. | 8,975.
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7 M ¥ 2-25 1-06 Hh 65 65
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30088 | Ml | 2020-0 | 2021-0 | Hi 2,732. | 6,713.
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6 R 9-08 3-16 Bl e 73 49

00303 %12020-1 | 2021-0 | 5,909. | 5,909.
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30092 | R | 2020-1 | 2021-0 | HihE 3,862. | 3,862.
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6 B 2-29 7-07 Bl e 84 84

30092 | T 2020-1 | 2021-0 | ¥k 2,905. | 2,905.
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7 == 2-29 7-07 B e 63 63

T 1 MRAE CEHRIETRA 5 BB GUAR b 2 7] B 2R BA R R S HLRIR B8 3 i A e Lk AN g 45 7 2k
FERLAR SERELHIN) , AEEE N AL AERI B, fE321EE 6 DA WAL RYE GRIINE
I Gy T BINUAR B A TF RAT ISR RAT S AR S SEREARN ) AL SR I QML ARUB SR N2 58
PRAS B LU PR B 07 A BUE 1, BUE IR EA VB RAT ARG Bz Hi2 6 A .

2 Feg A AR 4 SOT BRI, 13 M B R —Foy s TR Al . Herpgt
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HERIZE RN ARE B il SN NIBE S 5 MW LRI, MORTBcaRic H %
BB LT H 2 MANRE B deil.

7.4.12.2 HIRFFA K EIHERERIEZ REE
NI AR A JAOR A 2 I {5 e S5 52 PRABE SR

7.4.12.3 HARGEFR IEBIWAL 5 Ve NPT s
7.4.12.3.1 RATIE TGS IERE
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7.4.12.3.2 A 5 B spfiss 1E B
A FE G ARG AR TE AL 5 B T 315t 55 1E [ AR AT 0 65 55

7.4.13 &R T RS K& EE

7.4.13.1 KK BURAH LR SEH

ARFEG IR A RIS, B4 B R 1) T USC 28 A0 TN IXURG: o T 0% TR Tl 37 B e R 25 B e 6
IR T IESEA S . AR SAE H 408 15 2l vh T I 11530 2 4 i T B DR 7 AU 2 204545 FH XU
DB T IR B 7 SRR o A 4 ) A 3 N DA R  E 9  2 E A 0 BOHE DA X s i R
SE IR P, 4 W 7 A 1) TOUBIAC 2 R FAUB XU, e T 0% TR i B B S R R B e 4, IR TR
RIS 4 .
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i

ERERGEHARTER GBS, NS SREIFENNEE S, EdaEENR
On ) B RS BRI R RO . PR R R XU S5 S 0. AR A m B R T e U B 2% R
o, A H O AE R P S IR I B Ve A P ANV SRR T, — 2ol SR 5T
B B ML 55 U RS A%, o ) EAR B XU BRI DT i XU B o T ARSI gt er, 4
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B, WEARE. . #Hit. FREESE TR,

AR e <5 0 < B NG T <l T B g XU A B 75 9 o B R MR A A g B M B U ik Al
D028 ol DS 7 A AT AT RE SR o ME MR 20 M FRD A FE R A, P AT XRG4 2 D 7 Bl R P2 AT b B0 [ A XL 45
RIS o T E R TR A, ARIEAS I SR B bs, 4565 0 fria H] ik TR Rk
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7.4.13.2 {5 F R

o U A AR S A A ) I RE P I S 0 FRIBAT G 21 54E,  BUE G i bR 2 kAT A
Bl ELSATRIA R SR, S BOE T 10 MRS A2 10 R XU o

AR e ) B BENAE ST S WA 28 50 0 T B RAR IR BLREAT T T8 0 PP o AN I B IOARAT A7 A7
JRAEAS L B (R N P EARAT, BT S ARAT AR A DR B T U AN B K . AR AR5 5 T AT OS2
Sy UL EAIE IR A0 45 5 PR ITAE 2 7] A8 20 T 58 IRGIE SR S WSO s B, 3 24 XU AT REPEAR /)
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15 F AU o

AT G (B A N T 5 P R B B AR, OB R R RS S AT ORAR BRI S R AT
B AR, BB e 1 9 LA 008 XU .

F2020 4F 12 A 31 H, AREEFAEHEGRZFLHIN 0.00%(2019 4F 12 H 31 H: 0.42%).

7.4.13.3 FBHHEXR

TAIE KRS A F5 Jk < AR JEAT 5 Bl BT SS ) S5 IR B 2 B8 A R i XU . A KL AT sh M X
B — 5 THISK B T 55 4 005 NPT B I 2SR L (e LR I B 80, 50— 7 THI oK B TR R BTk
PRI 2 T 3 AN IR T 717 R P 2 E PR ¥ 5 8] 45 9% 4 Hh i DTG VR AE 11 47 L2 LR e sh A5 00 L& PR A
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ANFE G (B S BN AEFE BB MBI PR rp T b 4 B8 (A TR AR IE S5 B B S AR BRI ) J (2
T AR TT I EE F5 P SR s e XURG B B R ) 53 R P SRt AR 35 4 21 45 W8 72 PO 3 ek XL
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TG BT R S IE SR TE RS 2 Z BT bTlT, HARINWIIEARAT M RNV T332 5, 8 43 HE 4 W= it id
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RGN PE TR, H B IR— BB SR MR A A E . ARk o
TR PERZ R B I T EL & T AN L 2 8 B 1 E ) 15%.

ARIE G R GE HNSE HXE A G T 7 A TTAE H A AR5 1 T A L B 3R AT o T PP
SIS, B R H AR IE ] B A 7 AT H Ay 2R B i AT AR BN (B

RIS, ARk S i)k 6 BN 5 B0 3080 (el W52 5 O B H 558 5 0 FROR B #2508
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Wy IFE SR SESUESF BHE 7 i S b ENIE I 2 € I HAR B MO S 50 TP R [ 5Z I, W] 4%
ST A B B R B 4 A TR 20 B BBV DR — B

7.4.13.4 TR
T 37 XS A& 15 35k <2 I 45 g L PR 2 S B BOR SR < vt BT T A v 37 45 2Rk DR 3R R 22 3 i
KPS, AR PR AN RS AT AR A A% XS -

7.4.13.4.1 FIZE KK

R 2 JRURGE A i < i T L) 2 S0 U (B BRI <V 5 2 T 3 R R AR sl i R A sl A XU o R R AU
O = R B 1 o T /A Vv R S AW e R e P e RN
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A1 IR0 T R SR <5 YA 5 e ) XIS o

AR < ) i < BN 8 B0 A < T M R AR M R AT A, TR R R B A A A
FAE T o0s BRI B R BEA T B

ARIELG R BRI R S v = MG SR AR, B AR S RN K& E T E B4
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wre
BATAE K 54,607,995.32 - 1 54,607,995.32
GEE A4 904,489.00 - 1 904.489.00
A RIE 85,082.85 - 4 85,082.85
SENIREE SRl
ii i 17,200,000.00) - - 17,200,000.00)
. e 292,132,241.6
Rt i g - 4 292,132,241.67 ;
IV lpSS - - 5,238.05 5,238.05
AL FR D R 368.20 - 102,107.97  102,476.17
FrE it 72,797,935.37 4 292,239,587.69 365,037,523.0)
6
Uik
NATIESRIE H 2K - 1 18,205,560.81| 18,205,560.81
AT 2 [A] 32K - - 226,163.65  226,163.65
MATE RN SR - - 426,082.33  426,082.33
MATFEE 7 - - 71,013.74 71,013.74
NATAE 5 % - - 414,381.98  414,381.98
I AZ A B - - 0.02 0.02
HoAth 471 45 - - 180,406.86  180,406.86
ittt - 4 19,523,609.39 19,523,609.39
GBS YRR N 72,797,935.37 1 272,715,978.30 345,513,913.6
7
LEER
2019 % 12 A 31 14EUA 1-5 4 SEME AR &1t
H
i
HUTAEER 47,982,039.70) - 4 47,982,039.70)
i e D R 732,788.26 - 1 732,788.26
FHARES 50,203.19 - - 50,203.19
N e 270,545,605.3
A oy AR e - 1,293,417.20, 269,252,188.15 5
MRS, - - 10,672.05 10,672.05
AL ER D R 398.79 - 268,925.14  269,323.93
R At 48,765,429.94 269,531,785.34 319,590,632.4
1,293,417.20
8
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IEASHIE 2597 K 6,732,687.25 | 6,732,687.25
I A B ] 3¢ 510,014.86 510,014.86
AT PR NS I 393,508.62 393,508.62
AT B 65,584.77 65,584.77
NAAE 5 B 344,993.04 344,993.04
NEAZ R B 2.60 2.60
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2
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7% 3 < 0 o A3 T A A 0 B AR AU R At A XU o A i e B SR R P A R LU B o A TR
60%-95%; fii7s. Bl BUIE. B SCRAIESR DURGE A LB b [EE 2 SO VR SE G 35058 1 At < i
TR ST 5%-40%. UEAh, AFE G AL G A BN AR H O AT B B R HOUESR % S it 42
€ WISl 2 Mg BUTER R et AT XG 2B, 4% VaR(Value at Risk) i b5 A I A 35 < 1 s f4 785
FEANAE ARE, IS T HE RS XU AT PR ER A 1] o

7.4.13.4.3.1 AR KU ML
SmsL, NRTT

ZINCER S AR
2020 4 12 A 31 H 20194 12 A 31 H
T H
34 BT P o 3 4 T P
~RiE nRME
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THM M — e Em
%
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v
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7.4.14 BB TEMBRAST S HRETE R AR L MER
(1) ARME
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AT REIRPTERR, B3 A R E TR RBRAR T 5 B 2SR A BT 1 A
JEDRIE -

SRR AR B B TR R T3 R T B R Ao
BRI BRER — RN AL A M O 587 B 5 LR BRSO R ANAE
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(b) FREILAA SO E TR B R T A
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§8 BEAEGWME
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Foo | R L 16,322.72 0.00
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11 000333 FE M EEH] 120,801 11,891,650.44 3.44
12 300575 HHE A7 284,780 10,935,552.00 3.17
13 600519 DivME e 5,400 10,789,200.00 3.12
14 603369 Atk 2 181,700 10,425,946.00 3.02
15 600486 Bt L 73,900 9,754,800.00 2.82
16 601128 i AT 1,186,518 8,756,502.84 2.53
17 300408 =R 232,400 8,656,900.00 2.51
18 601601 Hh [ K PR 221,900 8,520,960.00 2.47
19 002142 TUWHRAT 239,114 8,450,288.76 2.45
20 300705 JUHL I 24 290,700 7,790,760.00 225
21 600426 e E Tt 180,600 6,736,380.00 1.95
22 603086 Jeis ety 362,100 5,630,655.00 1.63
23 002050 =R 156,636 3,861,077.40 1.12
24 600176 HEEA 189,600 3,784,416.00 1.10
25 601899 S|4 380,500 3,534,845.00 1.02
26 603416 BEHEHRA 36,000 3,270,240.00 0.95
27 688567 FhRe R 18,080 796,604.80 0.23
28 688521 O R AR 1 8,000 623,920.00 0.18
29 688063 IRBERHE 2,319 599,739.78 0.17
30 300866 2 B 3,467 541,476.06 0.16
31 688586 TR % 16,436 496,367.20 0.14
32 688686 LIS 1,282 277,937.60 0.08
33 688510 IR %53 5,991 212,261.13 0.06
34 688060 PR 2,400 196,056.00 0.06
35 300912 I =R 5117 194,701.85 0.06
36 300913 eI HIE 6,300 192,893.40 0.06
37 688336 = g 7,023 170,588.67 0.05
38 688418 BA R 6,178 158,403.92 0.05
39 300999 &t 1,757 155,125.53 0.04
40 688500 BRHEIR 3,414 132,326.64 0.04
41 688077 KHb#E 2,829 106,907.91 0.03
42 605009 e 2 KAkl 497 94,579.10 0.03
43 688590 S 4,171 82,168.70 0.02
44 300896 BRE 123 74,213.28 0.02
45 300867 EYIRINIR 1,214 38,811.58 0.01
46 300926 R B 3,584 38,563.84 0.01
47 300891 B 1,925 32,680.44 0.01
48 300870 e it e 478 31,390.26 0.01
49 300872 NI 779 29,477.36 0.01
50 300927 TLRA 2,163 28,962.57 0.01
51 300877 EHF B 569 28,933.65 0.01
52 300900 7S 750 24,870.00 0.01
53 300871 (] %A ) 618 23,916.60 0.01
54 003026 ERETY R 57 460 21,693.60 0.01

2 54 jidk 66 T




[ 22 [X A P 4 R A RIE TR SR R Sk 4 2020 SE4F LR 7

55 300873 = 484 19,998.88 0.01
56 300878 Y2 401 19,536.72 0.01
57 300868 ANFER 447 19,346.16 0.01
58 300919 H A A 311 19,129.61 0.01
59 003029 i KIETC 716 18,716.24 0.01
60 003028 PRFIVET HE 432 18,010.08 0.01
61 300910 Hiy = A 363 17,376.81 0.01
62 605179 — £ iy 939 16,582.74 0.00
63 300884 I 489 16,386.39 0.00
64 300898 RE FL 496 16,382.88 0.00
65 300892 IR B 272 16,322.72 0.00
66 300909 CAE 386 15,698.62 0.00
67 300864 R ORISR 166 15,081.10 0.00
68 300908 S il 239 14,445.16 0.00
69 300889 %t 470 14,156.40 0.00
70 300925 FEARERE 353 13,177.49 0.00
71 300876 5 2R (R 350 12,817.00 0.00
72 300879 Ky 466 12,637.92 0.00
73 300882 JilEE e 440 11,347.60 0.00
74 300911 ¢ R 309 10,215.54 0.00
75 300918 B L 1,063 9,503.22 0.00
76 300881 BEER 291 9,402.21 0.00
77 300922 REHHK 287 9,063.46 0.00
78 300917 Rk k%5 281 8,975.14 0.00
79 605277 BT 507 8,593.65 0.00
80 003030 HH 4 1y 480 7,286.40 0.00
81 300886 el A k) 147 6,713.49 0.00
82 003031 T 387 5,909.49 0.00
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1 002371 67744 31,296,752.18 10.05
2 601318 [ 22 21,542,697.00 6.92
3 002463 VakiN gl 20,701,166.95 6.65
4 000568 FINEE 19,392,840.09 6.23
5 000858 i AR W 19,066,722.37 6.12
6 000725 R A 18,154,402.00 5.83
7 601336 BRI 17,242,796.95 5.54
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8 600885 TR LAy 16,352,162.78 5.25
9 600031 =—®HTL 16,160,356.36 5.19
10 002475 LG 16,081,960.91 5.17
11 600837 AR 15,977,754.00 5.13
12 002415 Y R AR 15,642,611.00 5.02
13 600486 7KL D 15,447,465.00 4.96
14 300033 [ &I 15,441,305.45 4.96
15 000002 7 Fa 14,307,724.90 4.60
16 600309 Jitefes: 14,224,138.43 4.57
17 000333 EMEE A 14,192,018.67 4.56
18 300760 L EIT 14,023,142.22 4.50
19 603369 Attt 2 13,910,383.40 4.47
20 601238 JREEH] 13,802,815.14 4.43
21 601688 HFRIE SR 13,765,320.00 4.42
22 600521 i 2l 13,322,310.65 428
23 300575 A7 13,090,808.80 4.20
24 688006 BUAT R 12,596,855.15 4.05
25 603086 Jeis By 12,200,590.92 3.92
26 002332 i 24 12,172,005.25 3.91
27 000425 R T 12,145,088.14 3.90
28 600426 BEfE T 12,088,263.51 3.88
29 002326 TROKFHE 12,045,095.52 3.87
30 603986 I8 2 B 11,776,890.00 3.78
31 300567 I FEL 5 11,530,583.92 3.70
32 601100 (EWALYEN 11,388,716.39 3.66
33 600104 RAEH] 11,274,480.35 3.62
34 002600 A0 5 R i 11,154,501.35 3.58
35 002028 BYRHA 10,996,574.64 3.53
36 002466 R4 10,538,663.03 3.38
37 000063 I R 10,466,578.60 3.36
38 600760 HRLTL K 10,414,728.00 3.34
39 300010 TMHEE 10,401,741.57 3.34
40 002142 TUWHRAT 10,304,232.06 3.31
41 300347 IR 10,234,199.00 3.29
42 600690 HIRBR 10,131,912.00 3.25
43 603589 [T 9,639,573.00 3.10
44 600519 DivMiERE) 9,127,699.07 2.93
45 300699 JEE R 9,070,723.00 291
46 002158 DS 8,918,852.00 2.86
47 688981 RN ES] N 8,474,876.92 2.72
48 300408 =R 8,421,031.85 2.70
49 601601 EHE NS 8,265,034.00 2.65
50 603444 i LR 8,260,456.16 2.65
51 600219 RSN 7,925,912.00 2.55
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52 601012 R R A 7,629,142.68 245
53 603416 FHEHRA 7,526,410.00 2.42
54 300705 JUHLI 24 7,513,384.00 2.41
55 000100 TCL B} 7,394,277.00 2.37
56 600030 H S IES: 7,268,920.00 233
57 601066 WS 7,220,672.92 2.32
58 688188 FRE T 7,184,525.61 2.31
59 300035 RS 6,953,663.00 2.23
60 601319 PR 6,599,099.00 2.12
61 002727 — i 6,584,816.74 2.11
62 601128 HAERAT 6,255,901.00 2.01
63 002594 EL P e 6,247,822.46 2.01
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1 002371 677441 36,020,716.15 11.57
2 002475 LG 34,433,656.68 11.06
3 600570 fH A T 30,875,277.03 9.92
4 000425 R T 30,690,540.90 9.86
5 603444 Lk 21,122,808.49 6.78
6 002050 —AeEE 20,357,719.92 6.54
7 002463 VakiN gl 20,048,660.78 6.44
8 601128 i AT 18,568,011.38 5.96
9 000725 WRTT A 17,713,731.65 5.69
10 300760 LT 17,603,149.95 5.65
11 002332 i 24 17,381,816.00 5.58
12 300450 TR 16,742,205.92 5.38
13 300033 [ A& 16,566,161.09 532
14 603214 T 16,117,189.35 5.18
15 002466 R4 15,999,307.09 5.14
16 002415 T e AR, 15,779,708.53 5.07
17 600837 AR 15,696,382.00 5.04
18 600031 =—®ET 15,170,800.98 4.87
19 601398 TR HRAT 14,874,740.04 4.78
20 600521 N4 14,832,070.26 476
21 000568 PN EE 14,801,985.19 4775
22 000002 Ji Ela 14,658,664.00 4.71
23 601688 HBIRIESF 14,118,693.00 453
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24 688981 RN ES] N 13,536,283.38 435
25 300059 KITME 12,463,774.04 4.00
26 002028 BYRHA 12,301,452.50 3.95
27 601021 BFRALE 11,818,699.79 3.80
28 601238 IR SEA 11,760,877.66 3.78
29 600104 RAEH] 11,337,746.45 3.64
30 002460 EEE 11,312,755.48 3.63
31 603986 JK 5 B 11,297,758.97 3.63
32 600519 HINF B 11,232,432.00 3.61
33 300699 HeEE 11,225,453.20 3.61
34 300347 S AU ] 11,180,663.14 3.59
35 600690 HIRBR 11,141,824.00 3.58
36 002326 TN 11,091,756.15 3.56
37 603883 AR 10,885,459.26 3.50
38 000063 HOG I TH 10,868,322.00 3.49
39 300357 T4 10,864,340.25 3.49
40 600760 HRLIL K 10,544,039.78 3.39
41 600383 G 10,487,872.00 3.37
42 002600 A 7ol R 1 10,278,127.04 3.30
43 603369 B 10,025,216.18 3.22
44 300010 TMHEE 9,931,076.51 3.19
45 300567 i e 9,909,464.86 3.18
46 002158 DS 9,871,657.00 3.17
47 688188 R 9,632,958.16 3.09
48 603589 [T 9,227,100.00 2.96
49 600486 PR 8,999,246.52 2.89
50 300035 RS, 8,818,377.00 2.83
51 601318 [ 22 8,630,254.00 2.77
52 601066 WS 8,497,885.31 2.73
53 601939 BWHIT 8,359,469.63 2.68
54 600426 HEET 8,296,956.00 2.66
55 600219 RSN 8,163,950.00 2.62
56 000100 TCL RH 8,104,144.90 2.60
57 601012 R L 11 1 7,769,793.60 2.50
58 600030 S IESR 7,476,085.60 2.40
59 002594 Al 7,271,066.72 2.34
60 000338 YL 6,904,802.56 2.22
61 002727 — L 6,882,955.00 221
62 300639 LAY 6,761,661.20 2.17
63 601319 PR 6,748,711.00 2.17
64 600305 ELENA 6,563,335.30 2.11
65 600511 24 Ity 6,318,909.91 2.03
66 000858 R W 6,300,505.00 2.02
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