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FIES R AT NS AR, FLE T o B B DL 8515 FRUS: . AL ST AR R
U5 S AE S, B3 T — % LA 8 RAT BB M AN 5 4 % P 13 10%
HAIE S 5l &FH NI HANR S ILFARE — KA T RITHIERA G ET %
EFHTER 10%.

FARMER, AEERHPBREG. Je7 P BRI S m i LA 5 5 3L 4
e E I L 0.00% .

6.4.13.2.1 XIS F PRI R KRR B

ARHE G AR A AR B A BE AR A RS AP R I 5207
6.4.13.2.2 FHHE FIPPRFIRIR P SCRRIESR R

ARG AR A AR B b4 BE AR R #0578 B3 7 SCRFIE S
6.4.13.2.3 %55 F PR S i R L AR R 3

ARG AR A AR B 1A BE AR R A # M5 FIVE R B 7 (R RV A 5
6.4.13.2.4 ZKHUE HPRE IR R R B

A ARMT
N ES TS EA&R
ST 20194F6/130H] 201841231 H
AAA : 2,747,270.00
VAR _ 368,040.00
e : 50,776,233.10
It : 53,891,543.10

e LBER PP E 5 =0 VPR R I 2R
2ARVERGTF NG IR K T — M E 6T, BORTE & RGN AT 5240 .
3B LIF N B2

4 AT G A WIAR AR R KNG PP s 627
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6.4.13.2.5 I KIUE ATER IR KR = FRHEF R H

ARHE B AR R B b BE RS AR AT 4 K S VPR R I B8 7 SCRFUE 7
6.4.13.2.6 Z-K 5 FPRE S 2 0 R AR B 3%

ARFE B AR AR B A BE AR R FR A 42 K S VP R I [ A7 R
6.4.13.3 Jizhik R

TN P RV 2 i 6 6 N AR e DA B s B I 748 T 48 % 7 DA S A 4% 5 3 e [
ARG AR o AR J 45 (1Y B IR, — 7 THI oK B T 8 40 0 A0 AT N S SR D i 14 4 4 % 7 i
MBS LG R TR, 55— J7 Tk B T A& REA A0 ah Rl 22 &) IS BRI o ok
(1785 S PR ¥ BAS e LA BE PR AR A AR B
6.4.13.3.1 REH N AREGH S F KT 3H AR5

ARFE G ) B B NAE S G IS VT R R (A TF S BRIE SR I B S S ia R 1
INEY Jo CAFFSEEEFF RIS 3 5 3 S sl P R BERE Y (B 2017 4210 A 1 H
RLHEAT ) S5 SR SR g S (i A TP GRSl P AU A B P i i iR R, W1
PRSI, ATt Tl I RS R i, X AR S A R P IR s
RS AT . RIS MR E R RIS S ALE T R O & P B R bR . W RIE2E
SEII A 528 Gx F AP W2 R e el BEEH A T 7 A TAER AT
AR IR AT AR BN B DA B a4 5 B Y i Al R, T80 H R A R 4 g R
D IR [ 155 B0 HEAT W %, AR FREE S AR R A R A AT FH IR &3k ~F 5 2 ARV D, B PR A R 4 %
2RI RE 71 54 0 LR 7R SR VLS 5 14 o AR e & B ANTERE & & R it
T EBUEE RS, A e SR ] H i AR B T5 5, 4] DR P A [ A
KR AN RS, A7 ORI R 4 AR 76

RIS FEBTTT LA GRS, BRTEMHE 6.4.12 B R0 73 56 45 08 7 i a2
I SZ R Ah, R RE L AR Ak, AL G T ST ] ) 4 R 7 77 A N
A NI AN M R K o BREE 6.4.12.3 AR (152 H R G b 5 P SRR AU E 1 AN A A
A E RS, AREL T B F6TR 0 ATREA &R U6 1S Q28 RAR B H R —
FULN H— AT, R [ 4 iy A T 1B e 20 H BT, BRI T AR 80— ik
BRI S L ZI S E . AR E A, RIS AR RS R AT

6.4.13.4 TR

T 37 DARSE AL Fi5 28 <2 Pl 45 < L F) 2 Fe (L R R I < YA 8 [ ol &b T 37 5% 247 4%
DR AR Bl i A AR I R RS, BB AR ARG« A RS AN EL A A A XS o

6.4.13.4.1 FIZR K
) 2R R 2 F5 < b T LK) 2 Fo A A B0 4 V7 B TR T 3 R SR AR Bl i A 1 5 ) XU
3001, L4770
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A R AU <k TR AT e e T TR R TR S B SOE R B XU, s
R 4 it T IS T s A JE ST 1) 45 ARONR A T 3 01 23 7 5 7 IR AR ORI g I 5 i
ARG o

AN 7 B NPIAT R IR 5 B S R TRE R 5 XU, i S B AR A Bk B i BN ]
IAME B, Sha B EITRKIEE R G0 B AR, I8 st A ZE 0 S A
ZEor e AIBCR RE R 2255 0 i, F A SRR IB IE AW, FIZE AW A BAWIAA 2%
VR R RS A AR, BRER RSB & A A AN PSR R RS e bs, ERIAS
HOERI R ORI R 18 ik e s R 7R Al B S i ) (PN sl B S T 2 o M =t = R 8 i e
WA TR, IR BAEZF B B L] .l o BN SRR B e, 1%
HIETF AL A A, Bl VAR XU

ARSI B AT R B 73 R B A Rl AN TS, BRI e RN e 2 E R B

Bl AR KRR EARAT F T I M R AR . AT R A4 2 58 BN BRAT A7 3K

gt e, BRI, MR VARSI R AR RS A . R R AR &

GO KA SO R, IF 2 I 2R (R A FO8E O H B H 7 Lo 36

6.4.13.4.1.1 F|Z& X% i T

A NRMIG
PN . .
1EDW 1-5 4 S5 E AR i
201946 A 30 H
Hr
AT 6,059,608.46 - - 1 6,059,608.46
o= I N 189,855.27 - - 4 189,855.27
17 HPRIIE 4 97,416.50) - . - 97,416.50)
T o PG i e - - 166,146,214.25 66,146,214.25
AT 4 R s e - - - - -
SENIRAE 4 il 5 72 - - - - -
NSRS 15 52K - - - - i
MR - - - 4,529.41 4,529.41
YA - - - - -
YA HR D 3R - - - 3,913.66 3,913.66
15 JiE T A9 B % 7 - - - - -
HoAh 5 7= - - - - -
HrE Rt 6,346,880.23 - 166,154,657.32| 72,501,537.55
i
T - - . _ _
T 5 M G b A7 A5 - - - - -
F7 A SR A1 5 - - - - -
S H (0] ) 4 i s 72 K - - - - -
A IE Z735 K - - 1 87447247  874,472.47
A T[] 2K - - 1 286,128.69  286,128.69
310, 47T
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A A N Fi - - 4 93,355.39 93,355.39
MATFEE B . - - 15,559.24 15,559.24
AT 5 IR 55 O . - 4 25,672.58 25,672.58
MATAZ 5y B . - 4 201,273.060  201,273.06
A B - - - - -
IASF S, - - § - i
A F - - - - -
156 9IE P 158 41 £t - . - - .
HoAth 57 f5t - - 4 106,751.92]  106,751.92
5 T . - 4 1,603,213.35(1,603,213.35
) 5 R R il 11 6,346,880.23 - 464,551,443.97 70,898,324.20
LR
1EDA 1-5 4¢ S54ERE AR At
20184£ 12 A 31 H
B
AT 25,657,518.16 - - 4 25,657,518.16
SE AT 5,375,822.21 - - 5,375,822.21
A7 H PRIE 4 41,456.20) - - - 41,456.20
5T Ty M G R 4 22,135,121.2031,756,421.90 25,389,916.28| 79,281,459.38
FTA: Sl 7 - . - - -
SEN IR G i 5 - - - i i
I USCUE 775 SR . - 4 82,638.62 82,638.62
ISR E, - - 4 1,138,889.42) 1,138,889.42
UL - - - - .
AT R ) - - - 300.00 300.00
T S TSR B 7 - - - - -
HAh %= - - - - -
s ean 31,074,796.57| 22,135,121.20/31,756,421.90 26,611,744.32/111,578,083.99
1145t
TS K - - - - i
22 5y VE 4 b A A5 - . . - -
1A= 4 Rl A7 A5 - . - - -
S HA [ D 4 il % 72 R - - - - .
AT IIE 2578 Bk - - -4 1,652,622.41 | 1,652,622.41
RS % [ K - - 1 1,902,601.70 | 1,902,601.70
A BN AR I - - 4 143,542.24 143,542.24
MATFEE o . - 4 23,923.69 23,923.69
A6 5 I 55 o - - 4 48,242.14 4824214
NATAZ 5y 3 - - 4 164,633.40 164,633.40
NAZH T - - 4 97.03 97.03
NASFI S, - - i - -
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AR . - - - -

16 ZiE T AR A7 45 - - - - -
HAth 47 A5 - - 4 110,000.00 110,000.00

il it - - 4 4,045,662.61] 4,045,662.61
T 2 UK B 1 31,074,796.57| 22,135,121.20/31,756,421.90/ 22,566,081.71/107,532,421.38

6.4.13.4.1.2 FZR X F BB A% B

N ERNHE RS B E i, S T AE AN AR R AR RS, MRS
st | B ATREMIACEHIN, NS G A 6T 2 SO E AR BIRE e 2 4 B8 1™
AL RO o IE RS W] B AN 5 BT i e, SRR T RS D i G R HE

X P A A R H 3k 4 B2 1 E I
Mg (A AR
AH I XU A8 B8 1 AR 5] A HE AEREE
/\*ﬁ
7 2019 £ 6 A 30 H 2018 4F 12 A 31 H
FIZ R & 25 A HEE S - 771,275.85
FIZ FTF 25 AN FEE S - -755,042.32

VB TARMEHIR, AEEGRA DY BE A O E &34 5 158 R L 1
9 0.00%(_ FFEER: 50.12%).
6.4.13.4.2 ML R

AN PR 2 Fig 4 i L 1 2 0 0 1 B SR B4 1 B YT 28 A8 By i AR Bl
R o AKE SRR 4R THIY R, PRI R MR .
6.4.13.4.3 AR KK

FCARAN A% IRV 2 i 56 4 BT R 4 ik T B 4 o 0 B B SR B 4 9 B TR B T 4 ) e A
SN2 LA T b R 3R AR Bl I AR I 1 AU o A 4 1 B B TR S B T |
1 ECERAT )[RV T 3558 55 (RIE S 7 T I £ ECA A7 A XS U T B AMIE 957 R AT AR E B
ZOE G L EUREIR ISR, AT RESRUR T UE 25 T 3 BE AR I Bl I 5

RIS I G B AAE BRSSO AR, SR Bl R sens, @

0 MR DL BRI AT, G5 G IESR TS AT 1B 0L, O B 7= e B S A R
5T IR BANIE IR IR 8 PR 0T BE B i, R AT i 7] 240 2 Vi L PR 4 8 o
Wo KGR EE TN B IS & 2O B AR A, X He ot Sems . B8
RHAWATBIE, BERRHAER T2, SRAE3) O AT RE R A A H AN

i

%

14
B
A% XS o

BEAh, AT a0 BN AN A S G Fr REAT IIEZR O i Se i i %, e s %
Tt o B VAR B AT U 2 £, 4% VaR(Value at Risk) i bS5 S M A% 35 45 T 1 10 7%
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FEAHE RURSE, B IR XUBSE S AT BR B A2

ARFEG ARG GRS T LBy 0-95%, BGOSR BT b 545 B 7 158 1) LL A
0-3%. BEANAE 5 H HAAESNER B I DA B Ul it 5 A F AN L B REe )5, AL
e ECE B HAE —F LA BUG B MR T 2 S T ER) 5%. TANIR, At

s P A AR % XU B0 75 G
6.4.13.4.3.1 F A XU

SR NRMIT

AHEAR R
201946 A 30 H 2018 4F 12 A 31 H
o g5
4
TiH &R
FYRREL L
Ny I TIKIEN Ny IR IKIE] PR
18 EL 51
AL
(%)
1 (%)
A Gy M G R P — I 66,146,214.25 93.30 25,389,916.28 23.61
T oG R e — iR - - - -
oy MG R P — iR i - - 53,891,543.10 50.12
T o R e — St e /IR - - i )
7R SRl P2 — BUE - - - -
HoAh - - - -
& 66,146,214.25 93.30 79,281,459.38 73.73

B HCAbAR ARG RS B 11 HR A T B2 I B F A SR . 7E M H R S s I T
A% G VG TR D24 B0 7 A A RE A, U A H 6 25 A0 3T B2 45 5 AR G 1 4
TR BT CR (45 BT A IR G 1 2 ) 2 RIS S5 IR TN 0.
6.4.13.4.3.2 FoAb A A KU B BUBRE S #T

fE i

NI e 8 B NIE Y E B M 5 I A S G (I AR A KU EAT 0 i o R D9 HE
Al i RS (RIS 0 A Sk 1 AE A AR B AR BB T, UESF IR BT AR K
AT ATREMIARBIIS , KRR HE e B I E T AR AR o IR KRS AT RE 2k

VA, SRR ] R e B HE

o FHIR R A2 B ) A2 5l

XS R H ik G B 1HEL I
A CRhr. AR

AR

FEEREER
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[ 5 Bt AR AR AR R I B VR 5 BLIEZR 4R B O

42019 FAFEEMRE

201946 A 30 H

2018 412 A 31 H

ﬁﬁ/\Jkdn PeAse 3 HERE T 5% 5,415,397.27 1,353,617.58
MV 2 b3 R 2D 5% -5,415,397.27 -1,353,617.58
T ztxﬁé/\Jkd\ttix%/% PR 300 FE B RS Fx60% 1 T 45 S T BN 35 Fx40% .
6.4.14 F BT HEBEMN DS THRBEFEZ VA K HAAR I
AR T R H A 470 75 Ul B 1 HoAh B B
THRBEHERE
71 HREESFEZHEHEN

SHEA. NRMIG

4 BB

R M L% RSB

(%)

1 I 25 5% 5 66,146,214.25 91.23
Hrr: fgEE 66,146,214.25 91.23

2 e - -
3 [i] 52 YA 7 4% T - B}
Hrh. ik - -

B SRR - -

4 e BT - -
é@ i%%ﬁ - -

6 SENIREE 4 il B - 3

ﬁ$ %ﬁﬁ@%m%
R LR ) )
ﬁﬁﬁﬂ i R R

7 o 6,249,463.73 8.62
8 HoAth & T 7 105,859.57 0.15
9 &1t 72,501,537.55 100.00

VE: AT AR S AR R Fp A 18 5 P s A2 ) LA BT A HE AR

7.2 MERRBATWD ROBERRAS

7.2.1 WEBIRZT WA REITEABRERRA S
OB | ATk ~fetrE o

i HE G B A L

Al Bl (%)
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G SN O 1114

752,512.00

1.06

KAk

963,584.25

1.36

ilpEA4

46,741,725.50

65.93

CEWA I\ N S W ) a YR S
A4

I

R E BN

2,000,824.00

BB ERATHEEO,

T Q™| m

R84

P

AL ARG BRI
b

3,046,436.84

4.30

b

9,334,702.66

13.17

Gl

LSRR 55 Bk 550k

BEABEFEMBA RS

KA FRBRT O I B0 B BEb,

JE R RS BRI AR %l

#E

PAMM2TAE

A AR AR

3,306,429.00

4.66

v RO |w |0 |Z || |R|—

e A
ZiE

fit

66,146,214.25

93.30

7.2.2 MEAREAT S REBEER R R R R A S
AN S AR S R R R 8 o B 52 S B 45 R TR AR

7.3 HARIEA FE G S R =1 E LB DN R TR R SR B

SARAL: NIRRT

~ i o RSB
Fe5 | BREMR % SE A4 FR Hm() N A
1B EGAF1(%6)
1 300568 AYER 175,140.00 4,036,977.00 5.69
2 300232 VLIPS RS 321,861.00 3,115,614.48 4.39
3 000776 JTRAESR 223,900.00 3,076,386.00 434
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4 600485 *ST 15 & 440,179.00 2,764,324.12 3.90
5 601336 RS 49,300.00 2,712,979.00 3.83
6 002138 I 2% H, - 139,100.00 2,445,378.00 3.45
7 601628 PN 81,871.00 2,318,586.72 3.27
8 603387 HEEEY 89,940.00 2,306,961.00 3.25
9 300679 HE R R 82,300.00 2,292,878.00 3.23
10 002343 ORI 286,800.00 2,168,208.00 3.06
11 002174 Ui i ) 2% 123,441.00 2,083,684.08 2.94
12 002202 G EHE 160,593.00 1,996,170.99 2.82
13 002157 IEF AR 111,200.00 1,852,592.00 2.61
14 002812 BAEB Ay 38,100.00 1,781,175.00 2.51
15 002640 545 3E 212,800.00 1,772,624.00 2.50
16 002078 N EE4 259,700.00 1,768,557.00 2.49
17 601233 il B2 JB 47y 112,900.00 1,751,079.00 2.47
18 300274 FH 6 LY 186,800.00 1,746,580.00 2.46
19 000651 % 77 L 2% 30,000.00 1,650,000.00 2.33
20 600176 HEE A 160,000.00 1,524,800.00 2.15
21 000977 R E R 62,400.00 1,488,864.00 2.10
22 300073 PR L 62,200.00 1,428,734.00 2.02
23 002643 JIE Ay 139,700.00 1,410,970.00 1.99
24 002241 Oy 148,900.00 1,323,721.00 1.87
25 600486 Pt L 22,200.00 1,214,340.00 1.71
26 600030 A EIES 50,100.00 1,192,881.00 1.68
27 300182 TR Ay 258,100.00 1,138,221.00 1.61
28 603678 KIEHLT 51,800.00 1,043,770.00 1.47
29 300457 A B 39,600.00 987,228.00 1.39
30 300735 5Lk 54,454.00 930,074.32 1.31
31 002624 e 35,900.00 926,579.00 1.31
32 002391 5 4y 119,925.00 922,223.25 1.30
33 000603 FEIEH M 82,100.00 917,878.00 1.29
34 000063 R 27,000.00 878,310.00 1.24
35 603228 sHEH T 21,420.00 857,014.20 1.21
36 002110 — ] 86,900.00 808,170.00 1.14
37 000932 L SR 164,800.00 786,096.00 1.11
38 002714 W B 47y 12,800.00 752,512.00 1.06
39 002786 B 75,500.00 557,190.00 0.79
40 002582 I AR 56,900.00 515,514.00 0.73
41 002463 YL AR 17,600.00 239,712.00 0.34
42 603708 EE U 10,000.00 228,200.00 0.32
43 300558 IS4 4,800.00 199,200.00 0.28
44 300782 B 446.00 48,578.32 0.07
45 600968 I R 12,875.00 45,706.25 0.06
46 601698 S eNESER ] 9,228.00 36,173.76 0.05
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47 601236 AR SE 9,789.00 33,869.94 0.05
48 300594 BAIERL 631.00 27,833.41 0.04
49 603867 FA 1,045.00 26,971.45 0.04
50 603863 WA NG B2 IR 612.00 14,124.96 0.02

7.4 MEFNBRERRAGHERRS)

7.4.1 RiFFNGHE VI ESF P 1#EH 2%ERHT 20 2 IR AA
SN NRMTT

i B4
5 Je S A JiE 52 44 K AR SENEH e
Bl (%)
1 601336 B R 8,189,564.00 7.62
2 002146 R 6,391,973.13 5.94
3 300568 SR 6,268,222.60 5.83
4 002405 VY 4 =8 5,229,879.62 4.86
5 002640 515538 5,059,848.00 471
6 000858 i AR W 5,037,392.75 4.68
7 300679 HIEH AR 4,997,631.60 4.65
8 300498 1 EC 1y 4,872,804.00 4.53
9 600079 NHREEZ 4,735,598.00 4.40
10 002465 A% IE S 4,599,260.00 428
11 601628 E PN 4,584,026.84 4.26
12 002174 U RARES 4,217,431.41 3.92
13 002938 G S i 4,121,392.62 3.83
14 002202 G KB 4,057,887.22 3.77
15 300457 o B 4,037,415.32 3.75
16 002343 ZEOUAE 3,898,727.66 3.63
17 300118 R HF 3,818,736.78 3.55
18 300366 Y ES) 3,516,281.00 3.27
19 300340 RHE Ay 3,451,560.20 3.21
20 002812 B A 3,385,725.00 3.15
21 603043 IBARNER 3,340,573.00 3.11
22 601012 e JE Iz Ay 3,317,162.50 3.08
23 600030 SIS 3,296,744.00 3.07
24 300735 HaLEHE 3,293,452.00 3.06
25 601233 AR By 3,290,831.00 3.06
26 600438 T8 B Ay 3,288,041.84 3.06
27 002124 FIBIEA 3,251,311.00 3.02
28 601166 MV ERAT 3,125,227.00 2.91
29 300101 PR R 3,069,986.00 2.85
30 603659 BERROR 3,031,608.85 2.82
31 300232 PR 3,017,092.27 2.81
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32 002705 = A 2,999,477.00 2.79
33 000776 I RAUESS 2,999,443.53 2.79
34 300014 AR R 2,997,577.63 2.79
35 300274 FH Y HL Y 2,994,786.00 2.79
36 002582 I REAR 2,846,723.00 2.65
37 601965 ESPRRTH 2,844.268.08 2.65
38 600297 LR 2,831,363.00 2.63
39 300073 MR 2,521,150.00 2.34
40 600201 WA 2,498,497.00 2.32
41 000977 TRE B 2,471,091.00 2.30
42 002138 I 8% F, 5~ 2,421,612.00 2.25
43 600026 HH T RE 2,399,635.00 2.23
44 002380 bz 2 & 2,386,254.00 2.22
45 603387 EEEY 2,342,241.60 2.18
46 300510 Gl sy 2,247,622.80 2.09
47 600038 ENEN ) 2,236,858.00 2.08
48 002384 RIKS % 2,172,221.00 2.02

T CSRNEHU LKL AL & (R RN IR LU 35, AN BB S
P
7.4.2 RitZHEHE YIRS IFE 2%EHT 20 2 AR AA
SR NRTIT

) 4
5 Jie ARG Je SR 24 R A B SL H &0 ARRE i I=Nad
Bl (%)
1 002146 B K 7,031,213.00 6.54
2 601336 ET LR 6,991,785.00 6.50
3 002405 VY 4t B 6,485,020.00 6.03
4 300498 T E By 5,974,678.40 5.56
5 000858 i AR W 5,834,618.00 5.43
6 002463 VakicN i gl 5,321,930.91 4.95
7 002465 ER S i 5,191,769.00 4.83
8 600079 NAEERZ 5,117,008.00 4.76
9 300014 fe.4 41 Re 4,953,798.23 4.61
10 002938 RS S 42 I 4,666,981.00 4.34
11 000063 M 4,524.,610.00 421
12 300118 AKITHT 4,372,108.00 4.07
13 002202 G R EHY 4,352,284.48 4.05
14 300340 AHE Iy 4,276,802.50 3.98
15 600438 TE LBy 4,200,835.00 3.91
16 002640 iEeain il 4,036,865.00 3.75
17 300101 PR FHE 3,586,068.00 3.33
18 601012 e L % 17 3,576,401.60 3.33
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19 002643 JIiE Ay 3,528,802.73 3.28
20 002705 = By 3,310,905.92 3.08
21 603659 BEARK 3,304,761.74 3.07
22 300366 BEEE 3,303,683.05 3.07
23 603043 IRELRIE 3,271,351.00 3.04
24 002124 KA 3,246,644.00 3.02
25 600887 BRIy 3,138,552.00 2.92
26 601166 POl ERAT 3,085,172.00 2.87
27 601965 Hh [E PR 2,972,751.00 2.76
28 600038 SENEN gy 2,923,054.00 2.72
29 601628 W E N F 2,862,048.00 2.66
30 600201 VA 2,613,165.60 243
31 300457 e BHE 2,605,566.00 2.42
32 601233 ] B 2,486,764.00 2.31
33 002027 Iy AL T 2,472,934.00 2.30
34 300450 S TR e 2,414,389.00 2.25
35 600297 IR E 2,413,718.04 2.24
36 300510 St Iy 2,404,006.90 2.24
37 002384 RILKG 2,361,331.08 2.20
38 600026 oz i 2,353,942.92 2.19
39 000425 R TR 2,334,673.00 2.17
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