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24

TN
Bt

8,000,000.00

8,000,000.00

2SR,

11,559.71

11,559.71

YR

JSZAL FH K

1,183,874.34

1,183,874.34

SCE SR
B

4,000,009.11

4,000,009.11

HAb 5™

B

58,941,359.8
0

555,405,926.
00

614,347,285.
80

65

N K

3,166,511.60

3,166,511.60

IVARK=E-UN
EiE

493,248.32

493,248.32

PR 2

98,649.69

98,649.69

LA IEZR
B

9,194,216.68

9,194,216.68

Tt IS
Vil

JS2ASS A 5 A
%

54,507.86

54,507.86

A2 5 9
H

640,131.14

640,131.14

A

% 38
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LA : :
NAZ i B - B - 109 0o
il 5765 - - -] 197,500.08 | 197,500.08
Sk 13,844,766.4 | 13,844,766.4

6 6
FIAHUREE | 58,941.359.8 541,561,159. | 600,502,519
L7 0 B - 54 34

TE: RABPPR ARG T KA GIIIKEME, R 8EE 2 005E 10 25 508 E 0y H s
H#ARE T LK.

6.4.10.4.2 AN X
NI Ao 2 8 4 i T L 1 2 0 0018 80 i T4 7 2 TR AV Y 2828 Bl T 2 ik 3 1) XU
IRFES A %5 AR RN, B TEE RN AR .

6.4.10.4.3 H A XK

A IXURY A2 H6 5 0 T i T EL 0 28 90 01 R R I B 437 BRI Bk 320 R 2 A AN
W LAAM T S0 W DR AR I TG 42 2 e 3l PR KRG o S 3 4 S THIE 250 5 i b T s
17 1] [ FT 3750 5 O P SE R 25, O T O 0 E A s JXUR S T B MIE S5 AT AR ) B 4%
1R LR R S A, T RS THIE S5 T3 B R M B i i

AR e 4 F) 5 G 5 BN\ M R RV BT B 2L A RS R e, S 2 R B I I R SR
N, S EIEFE TSI TIEN, o B R E R SR R s R R AMIE SR (1) 5 P
OIHT BRI, SR A G A TR 440 5 VEL B AR R R HEAT B . RSB IE  BA
G A RO B AR AL, BRSNS . W CRLE . BORAL S HTIEIE, SR
SO B A B TS KU o

A il % VA B () UL PR AR LA A AR DU . AE S 3R A A by PR ST
P2 (AT FEARAE) B HLBIAMIE T2 408 P2 10 90%, 3% T rhiF 500 36508 B A1 4 30 i 0 B
I MG T AR R 710 80%, BhAh, AFELFEE I NG O3 AL HTA 1
TS SR s, T3 P 2 s f 7 vt S b A7 KUK B B, 03 VaR (Value at Risk)
TR S5 SR A o < I 09 AR S ARG, B B ] et o LR iR AT BRBER AN 4% 1

6.4.10.4.3.1 A XK i O

Bfr: NRMt
AWK 2021 £ 6 H 30 H FAERER 2020 4E 12 A 31 H
E .
i H " . A HEEE
A e E @1(%!;% A e E 8 H] (%)
gfiﬁiﬁ%ﬁ ) 626,809,867.15 92.54 547,134,873.24 91.11
X o~ Al

%39 T 57 ;W




F5 77 HIE 500 Ak 5 I SRR SOIE TR BB 3 G 2021 SR IR

PG -

%25
SR
32 5 e
LY

R e =
R

i - - : :

it 626,809,867.15 92.54 547,134,873.24 91.11

T HALEEERITAE 5 A KB 86t . R AR A BEs IS, WIB R s SR
I B GR (BE ST R 5 B4 at) Z [AHEHRAH 5 IR 30N 0.

6.4.10.4.3.2 FoAh A 455 XS FTEBUR A 20-HT
% | Bk g b 3 vk DL A HoAth 153778 B AR AN AR
XA A i H R 4 W PV E 2 i &80 (.
. L fr: NRMIB)
e FARTARS SR 28] AR C 2021 6 A | BAEERC 2020 4F 12
7 30 H ) H31H)

1L.AHAH UL 5%

38,083,857.83

31,161,972.04

2HEHHIEUETE 5%

-38,083,857.83

-31,161,972.04

6.4.11 A B T EAEM AT 2 THRER T Z U K HAB ST

§7 WEHAEWME

7.1 HIRE ST HEHIL

ASE AR I E 20 WA B T B A M 2 T HR R I A T

SRR NRTTT

i H

e o)

o 3 4 e B T EL A5
(%)

B at #5538

626,809,867.15

90.83

Horpr. RS

626,809,867.15

90.83

Fe

IF1 7 Yol £ %

Hrp. figz

B SCRFIE SR

JE LB

1

N

o)

k> | R

AT AR TR

=

=

N

KN IR 5t

RN

|

Lrre S 3R ) SN R A

Rl

=
e
| H

MG (R it

59,711,245.95

8.65
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B 7 HIE 500 B (L 1B B SR % ke wIF 5 H 4 2021 4F P R
8 | HAhwr= 3,599,051.90 0.52
9 | &it 690,120,165.00 100.00

7.2 WER AT R ER R AES
7.2.1 MERBHEBRR BT RAEARER R A S

g A5 ARME o) 7 J 4 B P 1 E AT (%)
A VSO N | 4 6,597,616.00 0.97
B P4 31,524,716.40 4.65
C b4 345,537,070.96 51.02
CIWANEE AN /S W& e Y |1
D . 7,486,458.00 1.11
E jEiEitN4 7,573,731.00 1.12
F it ZE 7,999,759.00 1.18
G ZIEH . S AEFIRELLY 13,579,875.45 2.00
H ERETIE V4 3,692,534.00 0.55
I 5L A AE BRIk 35,062,199.75 518
Al
J AT |4 27,821,168.00 4.11
K J Hb 12,191,690.00 1.80
L FR GG T 25 AR 55l - -
M BhAIEFANF AN - -
N IR IR 28 H it  BE 4,733,441.76 0.70
0 JE RRSS . AB BN H AR S5 - -
P BE - -
Q PARSTAE 3,393,380.00 0.50
R Ak AR E AR R 8,947,507.00 1.32
S oA 5,609,036.16 0.83
&t 521,750,183.48 77.03
7.2.2 MEBRFRBHRIZAT VS RAOBEAREZRELAS
g ATk ARME o) i B G 7 1HE B (%)
A YISO 7 N Qi 4 . _
B KA - -
C il &b 83,149,444.57 12.28
W, 7. AR RoKA R
D Rl 13,020.39 0.00
E jEikitn4 14,356.93 0.00
F LR A E 279,580.90 0.04
G LB B AHENL - -
H {15 A - -
I 5 EE R BAEAE BRIk 4.968.199.78 073
Al

%41 T 57 ;W
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SRl 11,087,124.30 1.64

D il - -

AT 55 R 55l - -

PR DI ES Y N &\ 4 5,517,810.20 0.81

IKA S PRESR A He s it i PR 30,146.60 0.00

JE B ARSS « ABFRA AR IR 25l - -

A

TARM2TAE

S AR E AR R

v mlolwlolz|z|m|~]|=

e

it

105,059,683.67

15.51

7.2.3 MEFREAT W REE BB A BRI R A G
AREE G A A5 AR AT IR 45 B 52«

7. 3 WIRAZA SOYHE & S T 1E LU RN HEF I B B R 3 A
7.3.1 MERRIEBEF I A SHE GBS T E B DR R BT R B

Bt A4
e | mEmKEm | mEaR | MR B | ArhE G | e P
Eefs (%)

1 | 002709 RIGHAE 125,910 12,561,392.70 1.85
2 | 603486 Bk Wi 48,359 11,029,720.72 1.63
3 | 603290 Wikt & 28,300 9,056,000.00 1.34
4 | 603885 FEEML 576,400 8,795,864.00 1.30
5 1002353 AN 195,771 8,750,963.70 1.29
6 | 601636 e AR (4] 430,200 7,984,512.00 1.18
7 | 000825 KKANAEE 1,041,200 7,798,588.00 1.15
8 | 000983 IIpiigey ) 920,400 7,648,524.00 1.13
9 | 601699 SN 609,300 7,195,833.00 1.06
10 | 000932 HeSE ek 1,087,500 7,177,500.00 1.06
11 | 000975 RS 749,840 7,130,978.40 1.05
12 | 000807 =ERA 540,300 6,429,570.00 0.95
13 | 002074 EEEa Y 140,800 6,133,248.00 0.91
14 | 002797 FE—ahk 840,800 6,003,312.00 0.89
15 | 000009 Hh [ 5 2 307,008 5,609,036.16 0.83
16 | 600460 + 2= f% 98,900 5,573,015.00 0.82
17 | 600155 R H % 514,300 5,503,010.00 0.81
18 | 002340 I R £ 582,300 5,444,505.00 0.80
19 | 603444 &b KR 10,046 5,324,380.00 0.79
20 | 601456 I B IE 27 345,600 5,322,240.00 0.79
21 | 600885 TR LAy 82,600 5,179,020.00 0.76
22 | 000799 W ORI 19,900 5,086,440.00 0.75
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23 | 600699 iR 196,100 5,004,472.00 0.74
24 | 300253 MER o ic95 T 297,900 4,846,833.00 0.72
25 | 601598 H[E Shiz 947,329 4,784,011.45 0.71
26 | 300316 A LR 92,556 4,674,078.00 0.69
27 | 300251 B AL 431,500 4,664,515.00 0.69
28 | 002212 K b 13 231,600 4,578,732.00 0.68
29 | 300699 HE R 59,600 4,526,620.00 0.67
30 | 688029 R 2 14,407 4,490,517.83 0.66
31 | 600862 H R 142,900 4,398,462.00 0.65
32 | 300001 OB 1S 145,900 4,393,049.00 0.65
33 | 000671 FH Ot I 843,800 4,387,760.00 0.65
34 1002028 YR 141,400 4,353,706.00 0.64
35 | 002439 Ja B R R 149,900 4,348,599.00 0.64
36 | 300308 SRy Re 112,200 4,321,944.00 0.64
37 | 601098 HH e A 485,600 4,282,992.00 0.63
38 | 000961 W 714,900 4,232,208.00 0.62
39 | 300207 ik BE A 129,600 4,219,776.00 0.62
40 | 688208 THE R 48,300 4,201,617.00 0.62
41 | 300271 HeF 217,500 4,186,875.00 0.62
42 | 002138 JIji2% H 5 107,362 4,162,424.74 0.61
43 | 688099 = A 36,955 4,146,351.00 0.61
44 | 300285 ESRy v 84,800 4,134,000.00 0.61
45 | 300474 5% W 41,900 4,102,848.00 0.61
46 | 600171 i Dl 134,800 4,101,964.00 0.61
47 | 600563 P T 25,735 4,075,394.60 0.60
48 | 601615 AH BH Y e 250,600 4,057,214.00 0.60
49 | 000636 M A 134,200 4,055,524.00 0.60
50 | 002013 L 399,800 4,025,986.00 0.59
51 | 601127 /N RSy 60,100 4,006,867.00 0.59
52 | 002081 4 W M 501,600 3,972,672.00 0.59
53 | 688002 E-Telfpen 39,433 3,936,596.39 0.58
54 | 600765 HATE L 172,800 3,913,920.00 0.58
55 | 002444 EERH 113,753 3,876,702.24 0.57
56 | 300037 Brow 3 38,300 3,833,830.00 0.57
57 | 002648 TEAK 97,523 3,821,926.37 0.56
58 | 600536 Hh [ R A 67,100 3,820,003.00 0.56
59 | 300383 JEHET N 264,700 3,809,033.00 0.56
60 | 000739 & 2yl 128,600 3,780,840.00 0.56
61 | 603737 = fE # 21,420 3,769,920.00 0.56
62 | 002156 T E 154,700 3,718,988.00 0.55
63 | 300223 JestEIE 36,200 3,653,304.00 0.54
64 | 600970 s [ PR 392,700 3,601,059.00 0.53
65 | 001914 AR 207,900 3,571,722.00 0.53
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66 | 000513 T EREE A 70,200 3,511,404.00 0.52
67 | 603605 H 3K HE 17,751 3,491,799.21 0.52
68 | 601233 el B 7 144,804 3,488,328.36 0.52
69 | 600201 LAy 196,875 3,435,468.75 0.51
70 | 600066 FIERE 274,700 3,431,003.00 0.51
71 | 300244 #2212 W 88,600 3,393,380.00 0.50
72 | 601689 LA 90,538 3,388,837.34 0.50
73 | 300463 EREREELY) 79,800 3,358,782.00 0.50
74 | 000998 B~ = 208,700 3,347,548.00 0.49
75 | 603589 01 % 49,300 3,337,117.00 0.49
76 | 603638 g 77,600 3,326,712.00 0.49
77 | 300009 GRAEY) 223,020 3,322,998.00 0.49
78 | 002385 Kb 4k 488,000 3,318,400.00 0.49
79 | 000830 =i 174,200 3,262,766.00 0.48
80 | 002299 XK 136,100 3,250,068.00 0.48
81 | 600779 K I Bi 25,698 3,246,942.30 0.48
82 | 300482 PAREE Y| 49,800 3,221,562.00 0.48
83 | 600486 R T 28,700 3,207,799.00 0.47
84 | 002294 f& o0 & 96,000 3,158,400.00 0.47
85 | 300357 TR 48,900 3,135,468.00 0.46
86 | 600219 [EINEzEN 4 869,500 3,130,200.00 0.46
87 | 600392 TN R 179,600 3,117,856.00 0.46
88 | 002078 N EEIR4 231,000 3,083,850.00 0.46
89 | 603883 ¥ B 57,600 3,034,368.00 0.45
90 | 002092 AL 292,200 3,000,894.00 0.44
91 | 603707 {8 WAy 71,600 2,989,300.00 0.44
92 | 603260 AR 38,800 2,984,108.00 0.44
93 | 002080 AR 111,292 2,912,511.64 0.43
94 | 002507 WM 76,900 2,896,054.00 0.43
95 | 601168 [ 12N 240,700 2,871,551.00 0.42
96 | 600282 PN Ay 805,600 2,867,936.00 0.42
97 | 600549 I mEEN 4 137,100 2,855,793.00 0.42
98 | 300618 FEBUEL 35,900 2,830,356.00 0.42
99 | 003022 LT AL 91,800 2,818,260.00 0.42
100 | 002572 % 3 T 116,300 2,814,460.00 0.42
101 | 002511 HHOI S 100,300 2,763,265.00 0.41
102 | 600008 AR 917,200 2,760,772.00 0.41
103 | 002867 Aok A4 136,525 2,699,099.25 0.40
104 | 600782 EAN A 482,700 2,693,466.00 0.40
105 | 603198 10 5T 60,400 2,675,720.00 0.40
106 | 600859 T ¥ I 92,600 2,674,288.00 0.39
107 | 600409 — R 264,004 2,669,080.44 0.39
108 | 600507 7 RN 391,821 2,656,546.38 0.39
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109 | 600095 A R 224,600 2,630,066.00 0.39
110 | 600988 Tkt 4> 171,800 2,575,282.00 0.38
111 | 603568 GELEEZNPS 112,500 2,568,375.00 0.38
112 | 600803 Ay 153,800 2,539,238.00 0.37
113 | 600188 78 MR, 164,100 2,520,576.00 0.37
114 | 002557 BRI 55,800 2,404,980.00 0.36
115 | 601128 S ERAT 380,800 2,360,960.00 0.35
116 | 603866 e ifREN 75,600 2,358,720.00 0.35
117 | 603708 F K i 131,900 2,291,103.00 0.34
118 | 002408 F s 176,500 2,192,130.00 0.32
119 | 601139 YN 333,300 2,186,448.00 0.32
120 | 000967 PR 315,148 2,165,066.76 0.32
121 | 002372 Gi2% ) 104,600 2,162,082.00 0.32
122 | 002966 T INERAT 289,600 2,128,560.00 0.31
123 | 600754 VLIS 36,600 2,084,370.00 0.31
124 | 601577 KIPHAT 232,200 2,075,868.00 0.31
125 | 002242 JUFH AR 63,800 2,072,862.00 0.31
126 | 600801 HEFIKTE 114,600 2,013,522.00 0.30
127 | 603225 oA g 97,800 1,985,340.00 0.29
128 | 002705 = Wt 73,200 1,921,500.00 0.28
129 | 002948 HSHRAT 361,600 1,797,152.00 0.27
130 | 002563 AR Rt 150,200 1,794,890.00 0.27
131 | 600398 A P 236,400 1,711,536.00 0.25
132 | 600258 YRS 67,400 1,608,164.00 0.24
133 | 600968 MR R 610,800 1,581,972.00 0.23
134 | 688088 TR RH 25 1,393.75 0.00

e W TFERAE A B ETRIREE, SR ARIMES 5HF, JHZBARBEE 253

o

7.3.2 IRRBB R & A RE 5B SR #E AN RF R RS Y

7
e | ommem | mEsK | HE D | AnhE Go | e T
tepl (%)

1 | 688598 SR 23,296 6,266,624.00 0.93
2 | 002497 HEALEE ] 285,511 6,261,256.23 0.92
3 300919 H AT AR 38,010 6,195,630.00 0.91
4 |300979 T L 52,221 5,925,980.70 0.87
5 | 300059 KT 177,080 5,806,453.20 0.86
6 | 300896 % E K 7,283 5,745,413.04 0.85
7 | 688200 Al 11,775 5,573,460.75 0.82
8 | 688696 WK R 6,531 5,433,792.00 0.80
9 | 300887 T e 60,100 5,372,339.00 0.79
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10 | 300458 A ER 61,200 5,364,792.00 0.79
11 | 605111 o R 29,640 5,343,202.80 0.79
12 | 601995 4 A 85,300 5,245,950.00 0.77
13 | 600096 = Kt 366,200 5,141,448.00 0.76
14 | 688690 PR 43,677 5,132,047.50 0.76
15 | 300957 DR e 18,700 5,080,603.00 0.75
16 | 688083 HHER R A 8,904 4,917,679.20 0.73
17 | 605499 RIBCR} 19,492 4,888,593.60 0.72
18 | 601966 B oeieha 99,900 4,369,626.00 0.65
19 | 300762 IR 92,795 2,473,914.70 0.37
20 | 601865 18 3K HF 41,063 1,563,679.04 0.23
21 | 688538 FIRE S 174,747 590,644.86 0.09
22 | 688161 AN 3,069 325,467.45 0.05
23 | 688269 JSLHTH 1,941 270,808.32 0.04
24 | 688183 A LT 18,394 261,010.86 0.04
25 | 301015 HEZ 4,614 251,115.78 0.04
26 | 688315 N 3,711 145,471.20 0.02
27 | 688661 RN 1,452 121,982.52 0.02
28 | 688314 RERETT 1,085 80,810.80 0.01
29 | 688217 B b B A 1,040 60,736.00 0.01
30 | 688117 XIEAEY) 1,672 60,141.84 0.01
31 | 688239 iR 4,926 56,550.48 0.01
32 | 688087 WAL AR 2,469 54,219.24 0.01
33 | 688655 W M 3,083 48,618.91 0.01
34 | 300981 EEFANV g 528 47,725.92 0.01
35 | 301020 FERHE 4,210 44,794.40 0.01
36 | 688659 TLHRH 3,671 38,398.66 0.01
37 | 601528 B F4RAT 2,230 34,721.10 0.01
38 | 301021 B 2,899 27,424.54 0.00
39 | 688681 BHC R 1,875 27,262.50 0.00
40 | 300953 EARHY 240 23,964.00 0.00
41 | 001207 PR R 682 22,581.02 0.00
42 | 301009 A SER AR 807 22,541.97 0.00
43 | 300941 BRRHE 399 19,926.06 0.00
44 | 688226 JBE HLS 2,693 17,289.06 0.00
45 | 300955 T HA 314 14,830.88 0.00
46 | 300982 75 SCHLRE 317 14,356.93 0.00
47 | 001208 HIR R 1,754 13,558.42 0.00
48 | 300614 ERlL7LE 329 13,285.02 0.00
49 | 300937 72 b W 244 13,105.24 0.00
50 | 301013 F F1 N 471 12,768.81 0.00
51 | 300942 SiERAEY) 443 12,634.36 0.00
52 | 300966 FE[F 25k 358 12,311.56 0.00
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53 | 603171 R R A 637 12,230.40 0.00
54 | 300997 IR K 928 12,110.40 0.00
55 1300933 R I A 1,112 11,609.28 0.00
56 | 301002 TR Ay 201 11,581.62 0.00
57 | 300962 iR R 657 11,373.12 0.00
58 | 300996 TR A 241 10,177.43 0.00
59 | 002568 HE A 100 9,479.00 0.00
60 | 300945 2 Kk 474 8,949.12 0.00
61 | 300978 R B 630 8,741.53 0.00
62 | 300961 RIKIFGN 394 8,695.58 0.00
63 | 605162 o i 1,377 8,358.39 0.00
64 | 300987 A 304 8,186.69 0.00
65 | 300958 BETEBE 300 8,166.00 0.00
66 | 300993 T T RH 410 7,908.90 0.00
67 | 300930 Wz 38 Hr At 322 7,882.56 0.00
68 | 300985 O H e 295 7,318.95 0.00
69 | 300975 BEL 492 6,410.76 0.00
70 | 300943 R 255 5,867.55 0.00
71 | 301010 TR 272 5,127.96 0.00
72 | 605011 WA 525 4,662.00 0.00
73 | 300995 BT 191 4,454.12 0.00
74 | 301007 183G AL 303 4,375.32 0.00
75 | 300998 T IE 201 4,285.32 0.00
76 | 301012 7Y ST 5 170 4,124.20 0.00
77 | 300992 Zetm A 200 4,064.00 0.00

7. 4 HEHNBEERRASHERZS)
7.4.1 R SHE H I SR FHE 2980T 20 44 BB B 4E
SRR AR

o . - o o HAA R 4 B
Fe | READ JiE ZE A4 R N N AEH (%)
1 601699 i S SNEI 11,512,453.00 1.92
2 | 002074 [ FF = R 11,123,672.00 1.85
3 | 600862 s R 10,763,627.50 1.79
4 600155 A fH % 10,631,148.88 1.77
5 000547 R R R e 10,267,971.62 1.71
6 601888 A 10,163,941.00 1.69
7 | 002078 K FHAC 9,727,653.88 1.62
8 | 000807 =R 9,208,295.53 1.53
9 600096 = Kt 9,097,125.70 1.51
10 | 688208 TEIERHY 8,904,927.29 1.48
11 | 000825 KINAEE 7,888,800.62 1.31
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12 | 601636 AR ] 7,819,967.00 1.30
13 | 000975 R 7,818,234.00 1.30
14 | 600779 K I B 7,464,648.06 1.24
15 | 600095 A 47 7,354,236.00 1.22
16 | 601456 [ BRE 7 6,967,575.00 1.16
17 | 000983 Ll P AR 6,585,392.00 1.10
18 | 603605 O3k M 6,574,424.54 1.09
19 | 600988 IR T 4> 6,530,130.68 1.09
20 | 603885 AL 6,399,927.30 1.07

7.4.2 RS2 &R VIS 52 HHE 2%EET 20 4 IR EEEI 4
SRS NRTIG

- v
e | mERE | ek A B o e e
1 300274 FH 't FL 18,399,499.34 3.06
2 002709 RIGH L 18,276,329.87 3.04
3 300496 HHRHIE 13,971,635.94 2.33
4 | 603806 B %y 13,377,096.61 2.23
5 300595 Wi AR 11,815,626.15 1.97
6 000807 = 11,061,971.00 1.84
7 | 002568 HE A 10,127,763.00 1.69
8 | 601128 S RERAT 10,022,522.00 1.67
9 601166 POlVERAT 8,598,958.00 1.43
10 | 601888 Hh [ A 8,404,019.00 1.40
11 | 000547 MR K 8,109,163.20 1.35
12 | 002648 TEA 8,041,543.00 1.34
13 | 601456 [l B E 5 7,723,101.00 1.29
14 | 600155 R BH % 7,561,322.46 1.26
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