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XF AN RV FRIAZ 5y 5ot T S AE 5 0 L A B O BEAT 20 25 U 8 S50 Tt ™ e A B I 08 [ 52 5 PR 3
PR FIZE Gy % T AR o Ak, AR T 4 (10 5 4 BN T 7 308 [ D A8 5 O 4 ot 5 B . AR o 41
fil PR 5% SO 52 A R K5 R I 49 ot ) USSR B0 5 B AR 50 DURA R B i 42 2 Fe A (B T BR A2
W FFAESAFSRUETR BE 7 i L P EIE M 2 )€ ) H A AR EE 5 06 FOT RS R 22 5y i, vl 2
ST A R B B SR S B < B[R 20 A BBV DR — B

7.4.13.4 TR K
T3 R A2 F5 2 4 ke 4 8 T 2 10 A se M B 8RR 4 i & 5] BT A T3 37 25 20 4% TR 25 19 AR B i
KA AN X, LSRRG . AP XU A A A7 XU

7.4.13.4.1 M2 X

R 0 PR 2 i e L (8 24 S0 B B e B 52 T 37 A SR ALl i A A Bl ) A o R R Uk
<l TR T SR AR T S A SOAE T B AR AR, H rh R R S ik TR T e
AT S S0 18 45 ARORR A T 37 0] 2R e A7 B X AR ORI g 2 i 14 XU

A 4 P e 4 BN G JYDOXH AN 2 < T o PO AR SR AU PR B 1 EAT A%, R I IR R AL B A
R TR R R R R AT B

AT G HTET AT P KT IR 358 5 (T e AaE. Al B EEAOR, BEANEFRF AT, 4
FAT s AR ORIES KRN IR R BT SRR URE B, DR A7 AR A LA A 2R XU o

7.4.13.4.1.1 R Z X R 0
B ANRMT
IR
20194 12 A 31 1A 1-54 54ERL AitE it
H
g
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AT 9,528,906.93 - - 4 9,528,906.93
i N 1,534,358.50 - - 4 1,534,358.50
FHRES 101,239.76 - - 4 101,239.76

. e 279,079,092.5
T 5 A i e 176,027,996.40 26,654,324.99 9,336,631.60  67,060,139.54 3
SN IR 4 i %

x LF L 50,000,000.00 - - -4 50,000,000.00
MCIETRIE H 2K - - - 230,054.39  230,054.39

IDAVEIPSS - - - 4,008,919.08 4,008,919.08

NS R A R 199.98 - - 24,788.22 24,988.20

Zre Rt 237,192,701.57 26,654,324.99 9,336,631.600  71,323,901.23 344,507,559.3
9
Uik
A I [ 2k - - - 461,570.83  461,570.83
AT N F - - - 241,409.51]  241,409.51]
NATFEE B - - - 67,058.21] 67,058.21
NASTH B R 2% 2 - - - 18,540.28 18,540.28
NATAZE 5 % - - - 189,217.75|  189,217.75
AT F B - - - 15,402.08 15,402.08
oAt A7 £5 - - - 140,052.68|  140,052.68
Uiiigseny - - - 1,133,251.34] 1,133,251.34
) 26tk P e 1 237,192,701.57 26,654,324.99 9,336,631.60  70,190,649.89 343,374,308.0
5
LEER
2018 4£ 12 A 31 14D 1-5 4¢ 54k AitE it
H
%

AT 37,129,997.85 - - - 37,129,997.85
i DR 47,835.02 - - - 47,835.02
AR S 15,276.71 - - - 15,276.71

A 5 M A b vt e - - 4 13,024,855.38 13,024,855.38
MR 775 K - - - 659,770.17|  659,770.17

MIRCF] R, - - - 8,504.34 8,504.34

I IR HR I 3R - - - 28,843.34 28,843.34
HrE Rt 37,193,109.58 - 4 13,721,973.23 50,915,082.81
1 £33
NATIEFRIE H 2K - - 4 50,928.38 50,928.38

AT BE [R] 3% . - 4 155,148.45 155,148.45
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[ 28 [H 5 WK 5h RIS B VR S AU 518 % 3L 4 2019 AEAE Rk
AT SR 39,050.01 39,050.01
NATFEE 77 10,847.24 10,847.24
NATAE 55 % 42,720.49 42,720.49
HoAh A7 £5 110,139.50 110,139.50
Uknesean 408,834.07  408,834.07
| R B 37,193,109.58 13,313,139.16| 50,506,248.74

T RPN NAR S5

R T LA,

7.4.13.4.1.2 FZR XK B EBURAE AT

B AT AR, 4% IS 20 R R 5 B 7 A I B30 H A

Bk | BRTEAAR RSN A T 2 A
X P A AR e H 3 4 W P 1 E
mgm (afr: ARMmio
AH % XU A5 1 F AR 5
e EN PN TERER
2019 4F 12 H 31 H 2018 4F 12 H 31 H
3% F % K [% 25BP W%y 824,748.55
A% L+ 25BP Jk/b#) 812,354.64

TE: 120184 12 H 31 H, A& RFAT AL S MEUF B A SR E 24
PRI T 32 ] 3 R AR Bl AR T 4 B8 7 1 T RS

BRI E Y HE451:0.00%,

7.4.13.4.2 FMC R
BN RS A2 Fi5 < i EL 28 SO (i BOR SR B gt DR AN R AR i A AL e sl i KB . A <
HITA B St AN R T i, BRI TS B R AN XU .

7.4.13.4.3 FoABAN RS XU

A AR ARG i ik < T4 < kR P 2 e A (i BOR R B e B A B i 37 R A AN 2R LUk
(I S A% DR R AR B T A 2R B RS, o ANk 4 2 B BT TR 2758 5 P b iy BARAT 18] R L T 32052 5
HIREER AN S, T e A EL AR s XURG U T BAMIE SR AT AR B B 8 5 0 SR R S I i

RERIE TIEZ7 T 37 B AR BN (K72 o

AH G MR @A E B R A G R RE T, R <E B R RSk, @I s
DGOSR BURI 30T, S8R s TG oL, S 57 Bl B R AL S kg s I8 X AMIE SR
I kAT B e B A, IEFEAT G A B R 20 Yo B R B dh M AT . AR e R BN E
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WAL R RO I ALA, BRI, B ICE . IRBTH AT B AL, KRB T RE K A

TS A LS o
AR J il i $ B A A R O PR AT A U . BB 57 R BT A 0-95%;  HoR BT 4
WE6F. Mg TR, Bt BUE. B SRR BAT AR L IR A el IR I &

VRGBT EA R TR . /AR S0 o5 B < BV E A LB AN 200%;  BUIER BT 5 3
S HHER LB AN 3%; RN 5 H H AR bt RE S LS, Bla sl @ H 4L
N BT i AMIR T IR G 5 E K 5%, Horh, Ble AN EEGEE A & 7 IRIES A B IR
o BLAN, AREEHHEEE B NEE N XA G P RIS S %, € Hlis 2 FhoE BTk
XA AT RS L, B AE VaR(Value at Risk) i bn 55 A I AR I < 10 e (K098 7 AN R LR, R I PT 5
T RS AT BRIER AT 25 1) o

7.4.13.4.3.1 HAd A& KUK i D1
SHiaA: NRMt
AR EER
20194F 12 A 31 H 2018 4F 12 A 31 H
34 b4
TiH
B R
N R E N e
18 L 451 18 L1
(%) (%)
T M R — I SRR TR 67,060,139.54 19.53 13,024,855.38 25.79
O R it G £ 5 o
T A — R i
A G Rl e — BUIE Bt
it 67,060,139.54 19.53 13,024,855.38 25.79

7.4.13.4.3.2 FADAN#E KU B BBURE 2B
5834 B 300 Fa B A HoAth 1173578 B AR FFAAR

KB R H 2 G B E
MG R NIRRT
e HH SRR A B 32 3 AHIE AR
2019412 A 31 H 2018 %F- 12 A 31 H
IR 300 5L 1T 5% - 191124 1,429,348.50
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| | 7 300 FEHFRE 5% | - | P> 1,429,348.50 |
M T 2019 4F 12 H 31 H, AFEEGFFA KIS 5 A G RAR T SO B 35 557 HE I E iy

19.53%, DA ULRR T 7R 2R ANSMIIE 2R CLAMI T 37 4 A% DR 3R A2 Bl 00T A3k 4 9 7 (i e K52

7.4.14 HEI T EBMM T S THRR T Z U A R M )
(V) setiiA

(a)sezfh TH 2 SR E TR 5%
A FETEEIRTUR R, XA SR E T E R 5 B 2R SR A E TR 1 5
JEIKRSE «

F— B MR B GHE TR ER TT  ER B AR
BRI BRER R N B MR B B0 i LR R B DU R R R AL
=R AHSRER P B BT AN AT R A

(b)FF ST LA Fo i v B8 ) < i T A

()% 2k &z TR A el

T 2019 4 12 H 31 H, AEEGFA LA o i & H AR ST N 2 140 55 1 Rt 3~ g T

—JZIRIRHTY 84,044,059.19 7T, JE 15 RIRINARHITY 195,035,033.34 7T, )& 15 =R IKIN
AH(2018 4 12 H 31 H: 5—J2k 10,876,788.66 JL, 5 /=X 2,148,066.72 JG, TJ@ T3 =2 K
R o

(i) Fe U ELPT & J= k8] ) B K AR B

AT DL BURE U IRV R R S U 2R H O\ & R U M) e eI

XIS AC 5 i LT BRER A, 5 B RS R A2 5 NS R (BB R A I 22 o A
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WG H I 525 sk E &
BRAS SO IR R A R R AT 0 2 SCHHESUNER — 2R FFARIE Ak 14 38 b R B AN rTRL S A\ AR X
TR M ERIRRRERL, W MR GTIF & SCHME N R 28 — R IIE R 5 =2 K

(iii) 3 =2 IR A SAME R EURNA AR 2 5 50
o

% 60 T3k 78 TT



] ] 5 Al R C LR

AR LB 3

4 2019 SEEFERE

@ FERFEEI LA RIMETHE I & T A
T 2019 4F 12 A 31 H, AR L R FFFAEREE

).
(d) R BL2 SRV R 4 T R
ARLLAA Fo i B el 7 i 6

EMHZEIR /N

(2) BRaFeiEsh, BET™ i

FHE

(EECNAe:

LHILLA SEHE TR &

AN oAt <

R

Rl 74 (2018 4F 12 A 31 H -

HIK i vrE 5 2 it

TR H AN e T e B ] A A EE B T

BRAHAEGHRE
8.1 HiREESH=HAHFM
&HURs: ARt
J¥ i H & AL BT (%)
1 &L 4y 67,060,139.54 19.47
Hrr: RE 67,060,139.54 19.47
BeWE - .
3 ] WAL 7 43¢ % 212,018,952.99 61.54
Hr: iz 212,018,952.99 61.54
BE7 RIS - -
4 TR - -
5 SR AT AR - .
6 KNI Gl 50,000,000.00 14.51
For s ST 0 1 SN
B
7 Reptrmai s il es 11,063,265.43 3.21
it
8 HoA A 10 5 7 4,365,201.43 1.27
9 At 344,507,559.39 100.00
% 61 513k 78 L



] 2 [ 5 O R 3 e B VR A RAIE S P P 0k 4 2019 SEAEFEIRS
8.2 HIREAT WA R B ER A S
SHHA: NRMT
R L A R IRI
(%)
A VIO NN X 2 - -
KA - i
C il 43,731,921.67 12.74
b BT\ ) R B OK A= _ _
AR
E pesitN4 - .
F LR AME 3,043,376.00 0.89
G v bt I e 974 . .
H 15 ol - -
| 5 AL AT AME REOR R - 066
L84 19
J SRl 11,766,881.98 3.43
K S5 el 5,338,662.00 1.55
L BTN 55 R 25l - .
M BRI TR ARG 107,696.00 0.03
N KR PG A 2 e 5 it 2 6,578.04 0.00
o) JE BB  AGEEAN LA iR 25 - .
P HE - -
Q PAF 2 TAE - .
R Ak ARE R R 805,800.00 0.23
S Gh - .
At 67,060,139.54 19.53
8.3 BARIE A A 5 EEE B = FE LB KN EEF BT i S B Bt B 4
SHHAL: NIRRT
e omEmREm | Rk MR (R) A R
fE EE A1 (%)
1 600690 IR 318,796 6,216,522.00 1.81
2 601138 Tk & Eaé 296,100 5,409,747.00 1.58
3 000002 JikA 165,900 5,338,662.00 1.55
4 601398 TRRAT 805,300 4,735,164.00 1.38
5 601688 HEFRIFSR 190,500 3,869,055.00 1.13
6 600309 Jitete s 67,000 3,763,390.00 1.10
7 600885 TR AR 102,140 3,518,723.00 1.02
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[ 7 5] 5 0K ) 3 0 i B VR 5 BRIE I 0B < 2019 AR AR AR

8 600104 IREER] 143,600 3,424,860.00 1.00
9 600176 HEEA 306,000 3,335,400.00 0.97
10 600585 HFIZIK R 60,500 3,315,400.00 0.97
11 601658 MR fig HRAT 388,805 2,237,572.70 0.65
12 603883 LHE 31,200 1,999,296.00 0.58
13 603444 = b 6,449 1,924,962.01 0.56
14 002050 e 106,000 1,836,980.00 0.53
15 600597 FeEFLL 135,000 1,713,150.00 0.50
16 002563 AR Rt 171,300 1,690,731.00 0.49
17 688029 A s 10,568 1,667,207.68 0.49
18 601012 B L A7 62,600 1,554,358.00 0.45
19 002916 TR FLER 10,300 1,463,630.00 0.43
20 603214 TR 24,800 1,044,080.00 0.30
21 688036 fE B 22,297 957,656.15 0.28
22 601077 WA AT 147,778 925,090.28 0.27
23 688001 LR 21,494 893,505.58 0.26
24 300788 (5 AR 15,800 805,800.00 0.23
25 002675 R zok 46,500 749,115.00 0.22
26 688321 oA 13,328 716,113.44 0.21
27 688022 IR 12,006 515,657.70 0.15
28 688333 GEpALES 7,359 395,546.25 0.12
29 688023 A G R 2,728 334,261.84 0.10
30 688268 RSk 5,216 186,628.48 0.05
31 688181 L2 4,126 181,461.48 0.05
32 688202 i g 2,120 107,696.00 0.03
33 688288 P SRR 3,429 97,555.05 0.03
34 688081 M EGETER 3,153 88,946.13 0.03
35 002972 Bhazik 1,075 21,532.25 0.01
36 603109 FHIMAL 684 18,105.48 0.01
37 002973 FRARIF PR 1,146 6,578.04 0.00

8.4 MEHI AR ER T H SR EAZZ)
8.4.1 R TN\ SHE i IHIH & B3 {H 2% BLAT 20 & KB R BI4E
G ARt

o R 4 Bt
¥ JE A JIE S5 A4 R PN N FEHE LA
(%)
1 600030 S IESR 11,713,098.00 23.19
2 601688 HZRIUE S 11,432,926.97 22.64
3 601318 Hh [ 22 11,303,830.00 22.38
4 601186 Hh [ Bk 11,143,169.00 22.06
5 601398 TRARAT 10,452,576.00 20.70
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600104 IREER] 10,128,464.00 20.05
600036 AT ARAT 9,797,775.70 19.40
600887 PRI 7y 8,845,113.37 17.51
601988 W ERAT 8,802,321.00 17.43
600048 LRF 8,686,126.36 17.20
601390 Hh [ gk 8,451,367.00 16.73
601857 HH LA 8,351,900.00 16.54
002202 & NEHY 7,800,183.02 15.44
601138 Tk & Bk 7,268,565.00 14.39
603444 7 LehE 6,421,023.11 12.71
600585 HFIZIK R 6,256,780.00 12.39
000002 FiktA 6,204,338.00 12.28
601888 Hh [ [ i 6,183,300.90 12.24
600011 HeRe E br 5,992,194.05 11.86
600377 TV IR 5,878,877.24 11.64
600690 HIRER 5,784,714.27 11.45
601288 LNV ERAT 5,524,320.00 10.94
600519 PivliE e 5,268,829.00 10.43
601088 SRRESEECS 5,234,197.12 10.36
601012 e B Jie 3 4,665,826.50 9.24
300590 i fE 4,568,892.83 9.05
600027 Ao [E R 4,543,395.00 9.00
601328 T IEARAT 4,328,591.35 8.57
600438 T8 A 4,239,637.87 8.39
600236 SRV 4,223,347.00 8.36
600309 it 4,194,227.03 8.30
600885 TR A 4,181,400.07 8.28
000786 JEHr A 4,179,721.00 8.28
601336 Fre Rk 4,154,940.00 8.23
603883 ZHEH 4,107,501.00 8.13
600176 FEEA 4,071,567.20 8.06
600325 e iy 3,947,245.26 7.82
603833 BRIR K = 3,882,081.00 7.69
600900 KA HL g 3,563,531.75 7.06
300073 E=PARE 5 3,483,160.72 6.90
600271 RAE B 3,475,613.00 6.88
300037 e 3,431,720.00 6.79
002916 TR T FL 3,419,099.00 6.77
601021 HFRATT 3,325,718.00 6.58
601211 FSEERS 3,268,540.00 6.47
600276 TEHf R 24 3,247,477.00 6.43
600383 G AR ] 3,230,488.18 6.40
603214 FIE 3,210,161.00 6.36
600674 JI#% Re U 3,040,297.00 6.02
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600886 ) 3,040,037.00 6.02
002624 e 3,010,072.00 5.96
600845 FEAG M 2,978,461.15 5.90
601006 RZ8k 2,850,387.00 5.64
601158 HPIKS 2,847,735.00 5.64
600548 TR EH 2,803,193.00 5.55
600009 %I 2,767,881.84 5.48
300450 S TR 2,651,363.00 5.25
601668 Hh [ 2,625,777.00 5.20
000333 EMEH 2,595,209.00 5.14
002563 AR it 2,558,941.00 5.07
300347 &R 2,490,641.44 4.93
600028 [ A AL 2,368,440.00 4.69
601111 Hh [ [ i 2,361,448.00 4.68
600050 Hh [ B iE 2,359,933.00 4.67
601766 i 2R 2,329,023.47 461
300284 TZE 2,309,612.20 457
600837 HFIEIES 2,304,263.00 4.56
688009 Hh S 2,297,295.00 455
603018 WA ] 2,274,928.00 4.50
300059 KT E 2,195,204.00 4.35
601098 HH e L 2,159,963.55 4.28
600660 A R 33 2,143,638.00 4.24
601658 MR i A7 2,138,427.50 4.23
600269 5% SR 2,135,543.00 4.23
300316 AL 2,112,950.20 4.18
002475 DALY E 2,100,509.00 4.16
002179 TG 2,043,126.14 4.05
002831 *E RS 1,978,098.00 3.92
000429 EiEE A 1,947,848.00 3.86
002271 ZR 77 WML 1,903,202.00 3.77
600612 2 AFE 1,881,721.00 3.73
603337 PO E i 1,872,958.56 3.71
601669 Hh [ 1,860,634.99 3.68
601877 IEZRHL 8 1,843,555.16 3.65
603305 JETE R A 1,687,542.00 3.34
300408 =R 1,686,635.00 3.34
600872 HHE T 1,581,681.80 3.13
000725 HETA 1,571,476.00 3.11
600597 eI FY 1,570,568.00 3.11
000951 Hh [ HA 1,555,856.00 3.08
601077 AR TEAT 1,553,776.96 3.08
300788 HAE H i 1,550,700.00 3.07
002050 AR 1,547,495.00 3.06
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94 002014 AH Ay 1,537,823.50 3.04
95 002185 HRFHE 1,531,720.00 3.03
96 000049 1 3 HL A 1,529,196.00 3.03
97 002025 VNG 1,529,111.00 3.03
98 601800 Hh [ 52 1,512,826.00 3.00
99 000661 K = 1,504,003.00 2.98
100 001965 FHE A% 1,437,404.80 2.85
101 600406 FH, e B 1,333,421.53 2.64
102 600486 BT 1,324,699.00 2.62
103 000830 BT 1,321,572.00 2.62
104 002051 o T b 1,311,300.00 2.60
105 603939 mFZ 5 1,310,119.00 2.59
106 601222 FREERETR 1,287,390.00 2.55
107 002410 ] BRIA 1,254,414.00 2.48
108 002463 VLA 1,200,143.00 2.38
109 603228 SCHE LT 1,180,001.20 2.34
110 600741 IR 1,176,168.00 2.33
111 688006 BUrT R 1,079,136.84 2.14
112 000596 g aeli] 1,065,695.00 2.11
113 601128 AT 1,063,270.01 2.11
114 600346 (EWAPELS 1,060,786.00 2.10
115 300383 2SN 1,058,242.00 2.10
116 002415 T RE AR 1,052,781.00 2.08
117 300559 ER#E 1,021,449.00 2.02
118 002737 LA, 1,012,971.00 2.01

T SRANEHUE RN M RSN TR LA EE) 151, A B 5 A

8.4.2 RT3k A X1 @ B 15H 2% BUAT 20 44 KRR EE I 4H
SRS AR

o B 4 BE
5 i =S Ji SR A R A B3 H 0 P A L
(%)
1 600030 HEUESF 11,896,048.00 23.55
2 601318 Hh [ P22 11,833,055.12 23.43
3 601186 [ R 11,128,483.44 22.03
4 600036 A ARIT 10,086,029.00 19.97
5 601688 HFRIET 9,004,878.73 17.83
6 600887 PRI 7 8,914,186.00 17.65
7 601988 W ERAT 8,717,862.00 17.26
8 600048 TR A Hh = 8,651,061.00 17.13
9 601857 Hh [ A v 8,143,902.00 16.12
10 601390 Hh [ HR R 8,065,697.00 15.97
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002202 G ABH 8,013,248.69 15.87
600519 BMNFE 6,502,115.00 12.87
600104 IR 6,448,299.00 12.77
601888 Hh [ [ iR 6,047,857.94 11.97
600377 T EE 5,979,307.00 11.84
601398 TREUT 5,741,974.00 11.37
600011 Hege B b 5,713,710.00 11.31
601288 LNV ERAT 5,527,780.00 10.94
603444 7 LehE 5,520,492.00 10.93
601088 Hh [ pip A 5,452,041.00 10.79
601021 FRALE 5,296,348.65 10.49
600438 SIS 4,689,271.00 9.28
600276 fE 5t R 24 4,604,371.00 9.12
300590 i E 4,513,880.00 8.94
000786 A6 et 4,475,051.12 8.86
601328 T IEARAT 4,394,387.00 8.70
600236 FE e HL 7 4,199,396.00 8.31
300037 B A 4,177,638.00 8.27
600027 Ao [E R 4,155,061.00 8.23
688009 [ 4,119,300.02 8.16
601336 e RS 4,065,743.00 8.05
600325 e iy 3,840,497.90 7.60
600900 KT H 3,771,304.00 7.47
600383 S HEE A 3,545,802.00 7.02
603833 BRIR 2K 3,534,875.00 7.00
600585 HFIZEIK Y 3,493,926.00 6.92
601877 IEZR AR 3,464,305.11 6.86
600271 RAG B 3,416,612.90 6.76
300073 YR 3,395,635.25 6.72
601211 ESET SRS 3,273,728.00 6.48
600009 gL 3,264,907.00 6.46
601138 Tk & Bk 3,105,060.00 6.15
600674 JI# REdE 3,077,826.00 6.09
002624 e 3,060,285.00 6.06
600886 55k 4=l 3,021,972.00 5.98
601012 I I A 2,903,095.64 5.75
601006 K% 2,886,740.00 5.72
600845 EXERCS 2,795,873.09 5.54
601098 e AL 2,789,251.00 5.52
600548 TR EH 2,698,888.00 5.34
601158 HRKS 2,695,173.00 5.34
300347 TG EY 2,680,828.00 5.31
000333 F M EEH 2,640,656.00 5.23
688008 TR 2,620,135.33 5.19
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603018 T AR ] 2,613,705.54 5.18
603214 K= 2,585,186.00 5.12
002271 R 77 TN UL 2,525,582.30 5.00
601111 Hh [ [ i 2,518,341.00 4.99
601668 Hh [ 2,484,578.00 4.92
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