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vt ) B SO 1 S SO A A R 4 Bt ) USR58 S5 4 B AR ) DA R BT i 42 A Fo (B T B2
B I AE SR SEIUE SR VT 7 i B I IE I 2 A 1 At A O 58 5t T SR (eI I 58 S e, T i
2T il (0 0T SR b e < ) 240 R R B Y T DR — 3
7.4.13. 4 XK

T XK e 415 1 < T o <t T B PR 2 S0 0 L B SR <80 2 B T Ak T 7 % 2R A0 A% BR R K A2 Bl i
RAEBNH R, AHER 2 KR AN XU AT Al A4 R
7.4.13.4.1 FIZ XK
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M 2 PR 2 i < T R 0 2 SO (B B < B 52 T I A R AR Bl i A A st A U o R R U
ezt LT oR T T3 R T S B0 Se O BT B KURS:, AP E ah A R S ik TR A T e

AN T 300 1) 45 ARORR A7 T 37 0] 2R R A I X AROR B 82
I <5 10 < BN R TR A < W 100 ) 3 BB P s 1 B AT
R Rr ol wh ] R YR v = e

gl = A
L2

M ) IR o
7, B REREA S A

KIS PORI I RER 7> i 5 Mg R A BT R, BRIARIE G N & 28 0E s 346
PR KALRE LA, T RIS A . A SR RIS RV 7 = 1 B AT AR K Bt
17 HARIE 4 B 48 AT 455
7.4.13. 4. 1. 1 Rl XKy i O

A Nt
AHAK
2020 4£ 12 A 31 14N 1-5 4¢ 54Dk AitE &3t
H
%"
RATE 2K 26,466,977.22 - - 26,466,977.22
i K S 13,097,029.71 - - 13,097,029.71
FHAMES 1,615,020.31 - 41 1,615,020.31
N o 446,716,597.6
A o VR 3,299,670.00 - 443,416,927.67 7
MIRCIEFRTE S K - - 375,570.67]  375,570.67
INVEL&iIDSS - . 92,319.33 92,319.33
NS R R 2,594.72 - 662,689.96  665,284.68
Hre Rt 44,481,291.96 - 444,547,507.63| 489,028,799.5
9
1 £33
AT TBE [B] 32K - - 509,362.62]  509,362.62
AT RN FR M - - 341,670.61] 341,670.61
AR B - - 75,926.81] 75,926.81
AT 5 R 2% 3 - - 9,074.74 9,074.74
NiATAZ 7 % - - 1,273,143.70, 1,273,143.70
AT B - - 3,926.30 3,926.30
HoAh A7 £5 - - 230,386.59  230,386.59
it - - 2,443,491.37| 2,443,491.3
7
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| R B B 44,481,291.96 - 442,104,016.26 486,585,308.2
2
LEER
20194£ 12 A 31 14N 1-5 4§ 540k RNitE &3t
H
Rwre
BT 48,075,013.81] - - 48,075,013.81
i K S 45,684,164.14 - - 45,684,164.14
1 HARIES 6,109,345.70 - 41 6,109,345.70
N I 619,935,449.6
e - - 20,022.24) 619,915,427.43 ;
MCIETRTE H 2K - - 45,064.31 45,064.31
IVEL&AIDSS - - 183,882.72|  183,882.72
IS MR R A 3K 159.99 - 363,420.68  363,580.67
WP 99,868,683.64 - 620,507,795.14| 720,396,501.0
20,022.24
2
Uik
A I [ 2k - - 26,795.55 26,795.55
AT N F - . 631,169.62 631,169.62
NATFEE B - . 140,259.89 140,259.89
AT B R 2% 3 - - 8,502.08 8,502.08
NATAZE 5 3 - - 3,785,759.27 3,785,759.27
HoAh A7 £5 - - 167,530.34 167,530.34
UikiigsSan - - 4,760,016.75 4,760,016.75
) R AR B B 99,868,683.64 715,636,484.2
- 20,022.24 615,747,778.39
7

TE: RA PR AARSE T KA EANE,  IF% G20 00E A R FHE 4 B s H 2

BHFLTRK.

7.4.13. 4. 1. 2 FIZR XS R BURMHE ST

T 2020 £F 12 A 31 H, AREGFA KL HEGIR TN SCOE &5 & 587 15 E 1 L

0.68%(2019 4= 12 H 31 H:0.00%), K Itz A8z T AL 4

H3LH: F).

7.4.13. 4. 2 SNC R B
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MRS, 2 45 <5l TR 2 Fo B BRI 0 B BRI AMI T 2R AR Bl T R AR Bl A KU, . AR 43
(R 57 G AN R BTy, DR G 3R AN R
7.4.13. 4. 3 HoAb A XS

FCAAN A% RS, A2 415 ik <5 R < i T B ) 2 AN BOR SR IR i 2 R ok T S M DAV 2 LAk
T A0 A% R R AR Bl T A AR IR Bl R RS o AR 4 1 B4R B TR 28 & b i sldRAT [a] RV 1732722 5
(RIS R, T THO I £ A A A RS S T B AMIE S R AT T4 1 B 220 0 A0S U0 s IR R I 5
WA BERIE RS T SR SN RO . ARFE GO TREON s IR, SR FR O Fia Btk AT U ER
kA b, 8 BOE AR VAT A IRIAR R & LS SR, ) S SR RO R i B 1R
Wik, SCBFEEGTHARKEIEE . ARG REEGE BN E WSS & 2 ORI AR, 0 R 5
WL BUECE. WRAGITEIE, REIIROSATREA AR TN AR . AHE IR TR R
PRI T FE G 5577 1) 80%, 4855 T AR 4R BUS A IR S L & b Bty I 1) B8 72 AMIK T AR5 2
B 80%: BN S H HALEBRBAR M & L MBE IS A T8N KZHIRIERE, #F
A I <5 BB ) AE — 4 AN R BUR 27 AMIS T BB B8 71l 1 5%, Ho,  BLEAImssim &t
G AFHBIES RIS R, A RE S BUR E U SOV S35 3L A S P B S
eI BR 1, e BAAEJEAT & SR 5, AT DU RL I S AL G 4 S AR SR ELBIRE « BbAk,
AR < )k < BN R N AR < I A SR A St e 4%, e lis 2 g B 1o itk AT
WU &, ALHE VaR(Value at Risk)FEHra5 A 12 A <G A0V CE ks AR, B AT SE ik KU
BEAT BREF AN o
7.4.13.4. 3. 1 F AR R

SRR ANRMx

AR AR
2020 4 12 H 31 H 2019 412 H 31 H
SRS RS
gE|
ARty AL
NIE K ICHE
i A5 i EL A1
(%) (%)
A& P R 7 — IR R 443,416,927.67 91.13 619,915,427.43 86.62
B oy M S 7 — Dt R BB
fiT A i Bt e — BB BE
HAt
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&t 443,416,927.67 91.13 619,915,427.43 86.62
7.4.13. 4. 3. 2 F AR KU B BURRIEE 43 BT
5854 FUPR 300 F8 B s R A HAh T 328 B AR
X G PR A AR H 3L 4 W PR 1 E )
Emam (A AR
FH A2 & ) AR 5 A HE AEREE
AT
2020412 A 31 H 20194 12 A 31 H
VPR 300 s R BT 5% 23,415,281.76
VPR 300 R R R FE 5% -23,415,281.76

E: 12019 4 12 A 31 H, AEFEME ARG 5, Joen i e vH S A A X

8 Xof e < B 7 1 RIS
7. 4. 14 BB T EMBM P &R T E U AR IR

(1) AReirE

(a) il THEASSMETH R
NRAMETHREIRITERRI, B0 A SSOHE T A 5 B 2 SR NPT & R A

JERRIE -

R MRS BT ER TT3 ERZ B RN
SRR BRER — R U B AMH OG5 7 B 4 5 LR B TR AT LR (R A
BRI MRB B AN ] I A H

(b) FFEERILLA oA T R Rl TR

(i) &=ExEmTREARME

T 2020 47 12 H 31 H, ABEEFA A RAE T ARSNGB 10 S vt 8 T
H—ZIRIREY 441,086,001.92 7T, J& T 5 —ZIRMIAREUN 5,630,595.75 G, LR TH =ZIRMIR
i (2019 4F 12 H 31 H: %2k 617,762,514.28 76, 5 )21k 2,172,935.39 &, LHE=ZEK).

(i) A SCHE TR Z K 8] KA F)

AT 4y DL BUR 2 R IRV 45 O S TR A A A 5 2 U 2 T e R O BT

X TESRAE 5 i BT AR A 2, A tH I E R SIS ht . 28 5 ANV R (B4 K Bk A5 N )22 2 AN
WEIR) BUR TAEATF AT, ARSI H 22 SRR A 28 5 A g R 1%
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(iil) 25 =2 R Se B AR AR A AL 2l 650

T

(©) ARFFEERI LA Se i E TR 1 emh TR
T 2020 5 12 [ 31 H, AEERFA AN UL RMETHRE RSB, (2019 4 12 F 31

H.,[)

(d) ANELR Fe i fE iR el TR

AL SEUME T B IR b B A G5 2 B AL SOSGIOTUR FoAt e 0 5, KT v fEL 5 2 Fe

TEHZER A

(2) Brasetirfash, BET

o

8.1 AREEF HEHIL

§8 WHAFTWME

IR B ST g A R P ZE AN 577 B0 2 SCEL SIS — SR FFHRAE it e 1A 2 R P AN mDUE 5 g A AELX
TASCMERIFEWREEE, #E FH RN o7 2 S BN 5 — Rk

Fe =R IR

L SR A R < T 5 U W 10 HL A B R T

SRR NIRRT

5 it H X S B (%)
1 ETES A 443,416,927.67 90.67
Horr: B2 443,416,927.67 90.67
2 FEEHR T
3 [ 5 WL $5E % 3,299,670.00 0.67
Hp: fizz 3,299,670.00 0.67
B SCRFIESF
4 DRI LR ey
5 S RATAE AR
6 SN IR 4 il
o ST R 1 SN
Ll e
7 WAITHEFRMEE LA &6 39,564,006.93 8.09
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it
8 oA 25 T % = 2,748,194.99 0.56
9 it 489,028,799.59 100.00
8.2 BKREAT LA R EREHE
8.2.1 TREBBHEMKRBAT WL ESRTAS
. ~ B S oy AR |
e A7k 255 ARME GO
Eel (%)
ARG RRS B 1,382,788.50 0.28
. 12,302,344.00, 2.53

B IRk

C [Hili&k 230,207,571.67 47.31
D [|HJ1. # T AR SoKAEF= R R 13,347,080.00 274
E [@F 1,370,496.00] 0.28
F otk fAZEEN i .
G PiEick. SAEMEEOL 9,803,598.00 2.01
H  |[fEEfE ok i 3
| (E B S BRI S5 5,675,302.00 1.17
J &R 104,627,532.10 21.50
K [FHbrak 19,738,027.00] 4.06
L |[FHBERIRE 45 R 55k 15,767,447.85 3.24
M BRI AR R 55 10,117,472.00 2.08
N KA BREEAI A 15t 2 B . -
O |FRRS . BEAMEAARS ) .
P B 5,508,384.00 1.13
Q |BAM&TAE 11,227,290.80 2.31
R [0tk RE MG Rk i 3
S |45 . .

f=ann 441,075,333.92 90.65
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FEl 229 VR 300 Fi8 H o RUE F5 4% 78 A & 2020 AR

8.2.2 RMBHEMIREIT W RKIBEREAE

R RIE ARME GO S
e (%)
A PR RRL B il
B PRI
C |flig 1,966,695.79 0.40
D [HJJ. I AR KOKA R R
E @5l
FotEmEEl 16,322.72 0.00
G pidisfi. g AmsEL 15,453.68 0.00
H g Aol
I B BAEAE RS 292,363.24 0.06
I ek
K |k 8,975.14 0.00
L RS AIR 55 AR S5l
M REERT AR R S5
N DKORI PR 28 S Bt I 41,783.18 0.01
O |[BRRS . BEAHARRSS
P [HE
Q | PAMH&TAE
R ik, REMEIRL
S  &E
=it 2,341,593.75 0.48
8.3 HIRILA MHE G EES R = A LB/ NP IR RE B % 40
8. 3. 1 IR IR EER B A SMME o e B =18 (8 LB K/ NHE R (0 o R SR R W 4
SRERA: NRTot
FE | R SR 44 R HE UGB ARE R
fEEC (%)
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1 600519 FMFEE 14,540 29,050,920.00 5.97
2 601318 o E P2 314,206 27,329,637.88 5.62
3 600036 AT ARAT 416,399 18,300,736.05 3.76
4 000333 E MR 157,117 15,466,597.48 3.18
5 600276 TE 5 125 24 137,676 15,345,366.96 3.15
6 601166 POVARAT 616,551 12,867,419.37 2.64
7 601888 Hh [ A 43,513 12,290,246.85 253
8 000858 i AR W 41,041 11,977,815.85 2.46
9 601012 e 2 L 3 120,486 11,108,809.20 2.28
10 603288 N |4 51,835 10,394,990.90 2.14
11 603259 24 A 75,100 10,117,472.00 2.08
12 600900 KATH S 510,500 9,781,180.00 2.01
13 600809 Ll 75 ¥ 25,300 9,494,837.00 1.95
14 002594 EL WP i 48,400 9,404,120.00 1.93
15 600999 R ES 355,830 8,305,072.20 1.71
16 300124 CNEA 87,885 8,199,670.50 1.69
17 600837 W@ IE S 606,700 7,802,162.00 1.60
18 300347 RIgE 48,180 7,786,369.80 1.60
19 603986 Ik 5 BT 38,800 7,663,000.00 1.57
20 600048 LRF 472,200 7,470,204.00 1.54
21 600309 Jiteths: 77,600 7,064,704.00 1.45
22 000895 KL K & 150,295 7,054,847.30 1.45
23 601088 Hh [ pi A 391,600 7,052,716.00 1.45
24 002179 TG 88,902 6,960,137.58 1.43
25 603833 BRIR 2K 51,200 6,886,400.00 1.42
26 300433 W RERHE 222,700 6,816,847.00 1.40
27 600383 S HEE ] 487,400 6,579,900.00 1.35
28 000768 TG K 178,740 6,556,183.20 1.35
29 300122 BRAEY 41,700 6,167,847.00 1.27
30 002415 T e AN, 121,900 5,913,369.00 1.22
31 601919 oz s 480,900 5,871,789.00 1.21
32 600741 HIBIREE 199,724 5,756,045.68 1.18
33 603899 RIECHE 62,700 5,552,712.00 1.14
34 002607 HABE 156,800 5,508,384.00 1.13
35 000001 P22 ARAT 222,600 4,305,084.00 0.88
36 600690 WIRER 135,000 3,943,350.00 0.81
37 603369 At 2% 64,100 3,678,058.00 0.76
38 000661 KA = 8,100 3,636,171.00 0.75
39 002142 TUERAT 100,800 3,562,272.00 0.73
40 002027 I3 AR 352,300 3,477,201.00 0.71
41 002044 TR 303,700 3,440,921.00 0.71
42 601288 ANV ARAT 1,082,800 3,399,992.00 0.70
43 601100 EASLE 27,600 3,118,800.00 0.64
44 600025 HEREK 698,600 3,115,756.00 0.64
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601066 A 74,000 3,108,000.00 0.64
688036 fE B 20,127 3,062,121.78 0.63
002508 AR 73,221 2,985,952.38 0.61
002736 EfE IS 218,100 2,974,884.00 0.61
601555 REIUESF 300,500 2,962,930.00 0.61
002410 S 36,200 2,850,388.00 0.59
002414 AR 67,300 2,809,775.00 0.58
601899 St N4 298,100 2,769,349.00 0.57
601998 HS AT 491,200 2,510,032.00 0.52
000961 e 283,800 2,505,954.00 0.52
601231 N[N A 127,300 2,461,982.00 0.51
600547 R4 94,300 2,227,366.00 0.46
601688 HFRIES 116,900 2,105,369.00 0.43
600346 (EWAESYE 67,500 1,887,975.00 0.39
002236 KAy 93,400 1,857,726.00 0.38
600848 b 86,800 1,737,736.00 0.36
688012 H A ) 10,900 1,717,731.00 0.35
002304 EI Ay 7,030 1,659,009.70 0.34
600115 RITH =S 348,600 1,631,448.00 0.34
000069 BN A 203,700 1,444,233.00 0.30
002714 W I 17,935 1,382,788.50 0.28
600570 E A B 13,050 1,368,945.00 0.28
000651 & 7 HL 2% 20,622 1,277,326.68 0.26
601328 LIEERAT 275,500 1,234,240.00 0.25
600000 THRBRAT 124,800 1,208,064.00 0.25
601186 H [ kg 151,600 1,197,640.00 0.25
600406 HH, 7 i 40,800 1,084,056.00 0.22
600009 N 14,300 1,081,938.00 0.22
002841 PV A7 9,033 1,039,065.99 0.21
600958 RITUES 85,600 995,528.00 0.20
000776 I RAESF 60,900 991,452.00 0.20
601021 R 16,400 909,052.00 0.19
600176 W E B A 25,600 510,976.00 0.11
600019 WA 78,900 469,455.00 0.10
600886 55k 4=l 52,100 450,144.00 0.09
600887 R AR 9,637 427,593.69 0.09
002352 i =47 i 3,500 308,805.00 0.06
600030 HEUESF 7,049 207,240.60 0.04
002624 SEFE T 6,600 194,700.00 0.04
600585 K e 3,600 185,832.00 0.04
603993 7 PHARY, 28,700 179,375.00 0.04
002153 AHIEFE 5,700 177,213.00 0.04
601939 HWERAT 28,000 175,840.00 0.04
601390 Hh [ Ak 32,800 172,856.00 0.04
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89 600522 R A 15,700 170,188.00 0.03
90 600438 SN E 4,200 161,448.00 0.03
91 601198 IRMES 10,600 141,192.00 0.03
92 002475 LG 2,400 134,688.00 0.03
93 600031 =—HET 2,200 76,956.00 0.02
94 600489 e 8,300 73,123.00 0.02
95 601377 MlViES 8,100 70,308.00 0.01
96 002493 SREA 2,500 69,025.00 0.01
97 601211 EZ=2 % 3,700 64,861.00 0.01
98 002460 e LN 200 20,240.00 0.00
99 000977 IREME B 260 6,988.80 0.00
100 600061 ESE 471w 300 4,149.00 0.00
101 601877 IEZR AR 100 3,916.00 0.00
102 601838 FCERERAT 100 1,067.00 0.00
103 601816 HP R 100 566.00 0.00
104 601857 A 100 415.00 0.00

8. 3. 2 FARAMRAL B 1% A SO MME o 2 B 7™ i {E LU K/ N HEF BT BR324
EBEAL: NRFTT

5 4 T i
Fa | REAE Ji SR A PR HE ARME o)

EEE (%)
1 688311 BT T 3,964 457,287.04 0.09
2 688095 A BT A A 834 190,810.86 0.04
3 688559 HE 5,924 183,466.28 0.04
4 688658 i B 25l 7,579 169,087.49 0.03
5 688155 oA 2,403 161,625.78 0.03
6 688510 LRI SE5 5,991 152,950.23 0.03
7 300999 &t 1,605 141,705.45 0.03
8 688129 S SN 5,033 82,239.22 0.02
9 688678 16 ST HE 4,198 80,811.50 0.02
10 300896 TR 114 68,783.04 0.01
11 688590 SR A 4171 65,860.09 0.01
12 300926 R RS 3,584 38,563.84 0.01
13 300870 K it 8 478 31,390.26 0.01
14 300867 ZITUHR 929 29,700.13 0.01
15 300927 TLRA: 2,163 28,962.57 0.01
16 300900 JERAT 750 24,870.00 0.01
17 300877 ESHERA 489 24,865.65 0.01
18 300919 R A 378 23,250.78 0.00
19 300872 KEHFHE 595 22,514.80 0.00
20 300871 (=] B AE ) 528 20,433.60 0.00
21 300891 LN w4 1,143 18,745.20 0.00
22 300910 Biig - HT A 387 18,525.69 0.00
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23 300878 i N |4 361 17,587.92 0.00
24 300884 BT v 499 16,721.49 0.00
25 300898 REJ FLA 496 16,382.88 0.00
26 300892 AR B i 272 16,322.72 0.00
27 300909 TCAE 386 15,698.62 0.00
28 300908 S 257 15,533.08 0.00
29 300873 g =R A 374 15,453.68 0.00
30 300913 K HIE 630 15,082.20 0.00
31 300868 NEFF 340 14,715.20 0.00
32 300889 % v A 440 13,252.80 0.00
33 300925 EAREE 353 13,177.49 0.00
34 300876 &N 350 12,817.00 0.00
35 300879 KA 466 12,637.92 0.00
36 300864 R KI 133 12,083.05 0.00
37 300882 T3 R R 440 11,347.60 0.00
38 605155 (PN 350 10,668.00 0.00
39 300911 AR 309 10,215.54 0.00
40 300918 A L 1,063 9,503.22 0.00
41 300881 BB 291 9,402.21 0.00
42 300922 KRR 287 9,063.46 0.00
43 300917 TR RS 281 8,975.14 0.00
44 605277 R 507 8,593.65 0.00
45 003030 A W 480 7,286.40 0.00
46 300886 el okl 147 6,713.49 0.00
47 003031 ST 387 5,909.49 0.00

8.4 MEMAREREAGHEARZ)
8. 4. 1 RiF LN EHE M HIHE SR 1H 2908k AT 20 4 KRR W4
SEURAL: NIRRT

R4 B
e 5 AR AL Ji% S2 44 K N1 SN FEEHE B
(%)

1 601318 [ P27 58,725,504.75 8.21
2 600519 wMFE 45,327,443.08 6.33
3 600036 HERAT 37,260,779.15 5.21
4 603259 24 i R 37,131,505.97 5.19
5 600276 TEHGEZ 35,653,174.42 4.98
6 300059 R E 34,553,034.49 4.83
7 000001 T4 RAT 33,308,869.37 4.65
8 601688 RS 30,830,382.93 431
9 000858 MR W 30,657,259.28 4.28
10 600048 LA = 29,198,270.66 4.08
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002304 PERT A 26,797,351.48 3.74
601012 B L A7 26,241,173.55 3.67
000333 E MR 26,176,814.93 3.66
600031 =—HET 26,094,067.68 3.65
601888 Hh [ A 25,988,636.87 3.63
002142 TUERAT 25,763,249.47 3.60
002714 W R 25,471,714.97 3.56
600570 E A BT 25,420,973.91 3.55
002508 EAGEE 24,945,259.99 3.49
601336 e RS 24,799,037.28 3.47
600383 G HAE 24,715,611.30 3.45
000895 RO S 24,142,004.03 3.37
002236 KAy 23,622,848.71 3.30
603986 Ik 5 B 23,506,330.70 3.28
002475 SR 5 22,985,844.30 3.21
601166 MVARLT 22,937,239.01 3.21
600585 IR 22,933,296.47 3.20
601088 SRRESEECS 22,913,174.37 3.20
002027 PN 22,568,168.53 3.15
600309 Jiteths: 22,310,871.78 3.12
600900 KATH 22,292,396.11 3.12
600030 S IES: 22,125,967.14 3.09
000568 FINEE 21,401,248.25 2.99
600837 NES Ui 21,174,316.95 2.96
600009 L 20,599,253.63 2.88
300015 % KRR} 20,407,429.05 2.85
002607 HABE 20,223,985.31 2.83
300408 =AM 19,838,972.10 2.77
603833 KRR 19,584,734.34 2.74
603288 R R 19,146,674.13 2.68
601939 BT 19,080,573.65 2.67
600436 AT 18,624,631.17 2.60
000661 KFHF = 18,581,835.64 2.60
601225 B P IR, 18,475,047.18 2.58
300124 NER 18,440,525.94 2.58
600061 SSESAN 18,405,573.30 2.57
600809 Ll 76 ¥ 17,539,508.43 2.45
600025 HEREIKH 17,350,180.08 2.42
601288 A ARAT 17,304,731.00 2.42
000977 TREME B 16,967,378.03 2.37
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