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15 F RS & 1 3 G AE AT Zy i B R AE G0 R BAT S A 504, BE S TR 2 RAT A

B IRLS AT FIA RS, 5B S BRI R AR R

A F 45 (R B B NAE SE 53 N 28 5 3 I BB IR DU BEAT T 78 70 PPl o AR HOBRAT 730017
JRAE 28 v [N BARAT A [ IR 25 W B8 3 2 7 S T b v ) B AT i BB TR N AU BEAR IO R AT
TR AT G 2R BB BN E B 5 0 TR I HEAT I 1%, PR T 53X e RAT A7 O 5 45 F XU AN
HoR o AR GAERATI R T 375384752 55 Hir 400052 5y %6 F-EAT 5 F PG T X IE 27 A2 1 75 st AT BR 1
DAFE I AH L A5 RS, s FE 28 23 T HEAT 52 5 241 LA b [RIRIE 257 8 10 25 B AT B 548 2 W] N AE 5 5 T 58 1k
UEZF AWK I 5, 29 XU AT BETEAR /)N

ARG NS 7 E AR B, a0 4R 5E A E & SOl R P IE 2 R AT
NBOE R, B3I 4 B8 LA 4y 805 KUK

6.4.13.3 WshHE KUK

TR A A2 Fi ik 4 7E JEAT 5 < B A5 4T D% 10 S5 I 38 B B8 S A BRI KUK . A SE B i Bl PR IR

— T TR T HE AR A AT AT RE I SR L R A A (R A, 55— DT R B TR R i b
(732 5 T 3 ANV IR T ok SR 1 78 S0 R e s PR 458 93 4 o i DIC V2 7E T 47ty B JR 2208 s (s 0 DA BRI
&AL

S0 A B [ 5 < OO TR B IR A, A Tl 5 ) < TN AR 1 X A i ) R DU S [ 175 90 08 47 7 %5
WEFEIF MR AN TE TR, ORFFIE SR ALE (K AT LG Sk 5 VLG . AR HE G5 (¥ HE 58 BN AE
LA PR T B R SR, 208 AR AR LT L E] F i it A BT K, 4 ) R S e [ A
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6.4.13.3.1 WEHNAEEHEE MRS HERE ST

AFE R B AAE I GE E AR PR AR IR (A TP BRI R SR AR S ia B HINED) S (A
TS BT IR IE F5 5 98 R a3 1 XU 8 A E D () 2017 4F 10 7 1 R AT ) S V2R 22 SRon A
<SG E B IE RS AT B, @ AT i R T T AR G I AH SRR AR
8 52 RS Py 5 ot Pk L 051 A B 2 45 1 T ) P AR IR 0 (02 A FE b S5 T B P s A 75 452 1) i 0 A
T

RIEETT —F AT RAT IS T E A IS R = E I 10%, HARS 5 A4k
SEHENE B H AN S SRR — R A F AT HRHER AR ZIE TR 10%. Ak e 5 hAt
(1) 35 4 TN BRI FEA P I G R IR — % T A W) R AT I AT A8 i S AN R I 1% b i A )
AIPRIEEER 15%, AXEE 5 mAR G R GE M NE K SRR A STA — K L AR EITH
AR, AR Z T A R ARSI SR 30%.

AREEG PR IESF IR 5 LT, HeRIRAAEARAT (M [RNE 3558 55, 8 70 Hs < Bt it
B 32 IR A RE B RS OLS WM. BeAh, ATE G AT S Y (] <R 55 7= 7 2UAE N R ) Bt
SRR TER R, H LR — A R S R R A RIME . AKE S R BB TR st
SR BE = BT B VAN R B <5 557 1B 1 15%.

ARSI NG AN EH AR 7 A TAEH Al 2B = 5 ] BN E BT 3B A
SIS, BOREE H BRI [B] FE AN 7 S TTAE H R AR B 5 AT AN AR

[FJRF S AR R < F) 2 < B NG5 & B 23 50 [ M 22 5 O B3 H 552 Sy 0 FRER T s # R 7
JE S 52 S 0 T A 55 IR0 A4 BE 0 AT AT KP8R4 16 B R B 1 5 T hg AT N 2], DAL
X AN BRI AE 5 5o TSt A2 5y A0 8 A B O AT B A5 YA HE S Tt 7™ A B AR Ik < A1 [ D 52 5 O B
PR FIAE GyitF RS o b Ah, A G 13 G BN S T 308 B A8 5 Jo P4 5 B 5 AR o 4
Aot ) TR 5 ST 36 KT RSB M O R £ XU DR A5 5 470 1 8 5 LA ST i 4 2 Fe (B B 2
W IHE SRS SRR BB ™ i b R 2 )€ B HAl AR 28 & 0 T IT R R W AE i), Wl
S A S P SR R 4 ) 4 R 3 B R — 3
gt FOR R IR BN I FE BRI e D 45 SR SO A M XU B e (1 S, AR AR AR B S N R B)
PR 0 LA -

E

]

=z

R
op

6.4.13.4 TG XK
T 3% AU A2 16 52 4 T i T L P 2 0 M1 oA SR BN 9t 5 DR T Ak T 3 85 A R TR 2R O 28 Bl 1
R AEBEN R, LGRS AN XU A A A SRR o
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6.4.13.4.1 FIKRK:

M2 IR 2 415 < it T L (R 4 0 U B B < YA 2 52 T S A 2 AR Bl i A AR e s R XU o R A B b
ot o B 1T S B 7 1B S B TR /A 08 7 (= R N < 0 N o s N SR E v e et I S N 1) (3 52
AT S ) 25 PRORR B 117 370 25 EHT 5 IS 0 R I B AT ] 14 DU o

A 4 PR e < BN S YDOXH AN S < T i PO M) R SRR P B 1 EAT A%, DRI B R A S A
LIRS Rr Il wb i YN v S i e

ARIEEHAERT

6.4.13.4.1.1 T2 XU i 1

PeEEONIAT A SR AR IRESE.

Hhi: NRMJG
ENCEE N
1IN 1-5 4 54D, E AR it
202146 H 30 H
Aoas
BATAER 10,438,751.82 - - 10,438,751.82
ol R 658,607.59 - - 658,607.59
17 HRIUES: 93,455.51] - - 93,455.51]
A 5y 1 4 Rl 7 - - 99,135,225.99 99,135,225.99
NESCIE 77 S K - - 1,106,394.95 1,106,394.95
RESCRI - - 1,225.17 1,225.17,
JE AT R 3 219.98 - 32,889.23 33,109.21
111,466,770.2
PR AT 11,191,034.90 - 100,275,735.34
4
it
AR - - i i
2T 5 M G i A £t - - - -
T 2B 4 Rl 47 5t - - - -
S H (B 4 %
AR SR K - - 2,499,081.86 2,499,081.86
JREASTBE [A] - - 308,001.84  308,001.84
AT EE N - - 129,835.69  129,835.69
NATFEAE 5 - - 21,639.23 21,639.23
LA 5 A 2 9 - - - -
NAFAZ 5 B - - 576,218.79  576,218.79
J A Fit B - - - -
LA FI S, - - - -
JRLASS FILlE - - - -
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I8 E AT S A A1 A5 - - -
HoAth A7 £5 - 114,396.87  114,396.87
3,649,174.2
G - 3,649,174.28
8
| R B B 11,191,034.90 96,626,561.06/ 107,817,595.9
6
AR
2020 4F 12 A 31 1EA 1-5 4F 5 4LL 1 AR &t
H
e
BRATAA K 14,925,630.93 -4 14,925,630.93
i N 975,727.80 4 975,727.80
AR S 92,106.70 - 92,106.70
N I 135,542,150.4
T oA R P - 135,542,150.43 3
MIRIEFR 5 H K - 4,675,813.20 4,675,813.20
MR R - 1,669.85 1,669.85
2L ER D R 99,701.79 249,755.13  349,456.92
‘ 156,562,555.8
e it 16,093,167.22 140,469,388.61
3
1 £5t
TR - - _
T S G a5 - - -
AT b ff - - -
SE HH [0 ) 4 ik %
PR
AT IR/ 5K - - -
ATz [|] 5K - 464,798.11 464,798.11
MAHE BN FR M - 187,053.35 187,053.35
AR B . 31,175.57 31,175.57
Mo A R 4% B - - -
MATAE 55 % . 846,945.89 846,945.89
N AZ A B - - -
AR, - - -
AR - - -
I ZE BT 1S A A1 A5 - - -
HoAh A7 £5 - 181,053.35 181,053.35
ffi STt - 1,711,026.27| 1,711,026.27,
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) HE AU R T 16,093,167.22 - - 138,758,362.34

154,851,529.5

6

6.4.13.4.1.2 F|Z& X A A8URR A4 AT
AFE4T 2021 4 6 H 30 H A 2020 4F 12 A 31 HARFFA iR %=, A MERAT AR NiE
13K, T AR AR S5 T A 3 4 U 7= 1B o B KR o

6.4.13.4.2 ANC R
AN R 2 1 4 b T 58 Fe (8 B SR BN 4 & R ANV SR AR Bl it R AR Y S R« A3 4
(AT % R st AN R, BRI TE B R AN XU «

6.4.13.4.3 FAhMHE KU

A AR A% RS 2 i i 4 P47 4 T B 2 Fo B B SR I 45 90 2 R Bk T 3 R 3 R AL LA
(¥ T S A A R B AR B R A U 3 (R o AR T 2 R B R S5 58 5 BT L i BlARAT R R T 3 52 5
(R SRR, BT T I (0 A AN R XU AR T BAAMIE 23 RAT A B B 28 1 DL BUR R S 0T 2 0
A AT BRI THIE 25 17 4 B A U8 31 (K

ANFE G (B G N T WAL & OB (AR 4, 4R e oRms . PR E . B AT
BIE, KR AT RER LRI TSI R

A G 8 R T AL A 1 0 B PR AR AR A A KUK . B4, ARG (3 &8 BN W AR R 4 i
FEA PR A et s, s 2 e B7E0 e T W &, 3 VaR(Value at Risk)fi
o S SR A 5 4 TR I (5 7 e IR, B ] i b R 0 A7 SR A s«

AN

6.4.13.4.3.1 FHARM#E XS O
LA, NRTT

AHIAR RAEEER
2021 4 6 H 30 H 2020 4£ 12 A 31 H
i H 4 AR
N FHE 7= IEHE b VAV RN
il (%) (%)
135,542,150.4
AT oy M R 7 — P SR 1B 99,135,225.99 91.95 ; 87.53
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Aoy PE R B — k<

&
oV SR — S e R

T2 SR Bt — BUIES BT

HAt

fit

99,135,225.99 91.95
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87.53
3

6.4.13.4.3.2 FH A #& XS FIEUR R BT

S T A XSS P E Tk S R HE R AR B

st % L DS B 170 %5 B (b
S G 1 2 v P B L
WA O AR
HH AU AR 5 ) AR ) A HIE AEREE
SiH

2021 46 H 30 H

2020 4F 12 H 31 H

WS HE BT 5%

WhnZ 1,462

HhnZ 1,368

WA ME N B 5%

/b2 1,462

/02 1,368

6.4.14 BT EMM T STHR T E U KA F I

KIS E T T 2021 4 8 H 25 HAARTES 5 &8 B ALk

7.1 HREESFET=HEHER

7 BRAGHRE

SEERA: AR

15 H

Sl

b4 MR PR
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[EEY
)
EX
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pl:i

99,135,225.99
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o
{

SFNIR S G 7 - -
Lrbre SR [ D 10 S N 3 B < fi
I

7 BATIFR A & AT & it

8 Hofth % T 2 7=

9 &1t

e

11,097,359.41 9.96

1,234,184.84 111
111,466,770.24 100.00

7.2 WMEHIARETW D REIBER A S
721 MEHARBT LS RETABRERRAS

(e

RIE S

~RME O

i 2 g B AHE LA
(%)

A

PN NN ON: N 4

B

Kk

3,343,742.00

3.10

il b

88,847,948.76

82.41

U 3T RS BOKAE RN

m

sz

HERFIZ

20,228.22

ALEIEH . A REATHEEL

I | @ |m

g I ol

5 R BATAE REAR RS

1,324,824.12

[

Rl

R4

AL G AN 55 Ak 55

5,581,860.00

s NS4

KA FREEAN O L0 i B

16,622.89

JERARSS  ABEA A AR S5

A

PAFIH2 T AE
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Teo

7.3 ARG A SAbHE G E ST HE /N B BTA B B R 40
SPEAL: NRFTT

o HE 4 Y P
Fa | WA Ji SR A PR HE(K) VADIIXIES
LA (%)
1 300750 THER A 13,700 7,326,760.00 6.80
2 002812 BAER A 30,000 7,023,000.00 6.51
3 002709 RIGHE 59,700 6,362,826.00 5.90
4 300751 il iv &y 13,240 6,020,228.00 5.58
5 601888 Hh [ A 18,600 5,581,860.00 5.18
6 002460 HEREE A 44,600 5,400,614.00 5.01
7 300014 o464 R 50,900 5,290,037.00 491
8 000568 WINEE 22,300 5,261,462.00 4.88
9 000858 TR 17,625 5,250,311.25 4.87
10 600809 Ll 75 931 11,400 5,107,200.00 4.74
11 603659 BERok 37,100 5,067,860.00 4.70
12 002594 EL WP i 19,600 4,919,600.00 4.56
13 002466 P N4 79,000 4,899,580.00 4.54
14 300382 LITE ) 228,300 3,417,651.00 3.17
15 002192 R A 48,700 3,343,742.00 3.10
16 600499 RHE i 231,400 3,332,160.00 3.09
17 601633 KIRA A 57,800 2,519,502.00 2.34
18 603799 R 21,700 2,478,140.00 2.30
19 002756 TRH KL 39,600 2,351,844.00 2.18
20 688005 ENEREE 18,830 2,282,196.00 2.12
21 605499 FRIBR} 8,400 2,106,720.00 1.95
22 300613 & 8,499 1,324,824.12 1.23
23 603290 Wikt & 3,400 1,088,000.00 1.01
24 300896 KR 800 631,104.00 0.59
25 688363 HEERA W) 2,227 618,794.22 0.57
26 688669 KA 996 32,260.44 0.03
27 300942 Vikiila=ty) 396 11,293.92 0.01
28 300937 2 5 210 11,279.10 0.01
29 300940 Ot 243 10,541.34 0.01
30 300945 2Rk 474 8,949.12 0.01
31 300950 T ] 219 8,569.47 0.01
32 300931 T S 578 7,577.58 0.01
33 300927 LR 217 6,531.70 0.01
34 300948 s 222 6,087.24 0.01
35 600660 A R 32 100 5,585.00 0.01
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36 300929 IR LR 183 5,407.65 0.01
37 300926 R FH 239 5,305.80 0.00
38 000888 ENIPAN 800 5,128.00 0.00
39 300943 FNE R 204 4,694.04 0.00

74 WREA N B RS R A A ERZE)
7.4.1 RFFTSHUE I HFIEEB 3 E 2980T 20 44 KBB4
SRS ARt

R 4 T
55 i SRS JiE ZE A4 R EN LS DN 7= A LA
(%)
1 300014 ¢4 81 Re 14,607,624.00 9.43
2 002460 e SN 13,168,023.00 8.50
3 600036 FAEARIT 12,017,146.05 7.76
4 002594 EL WP i 9,760,270.23 6.30
5 300059 KHME 9,183,447.76 5.93
6 002709 RIGHE 8,709,580.60 5.62
7 000799 RN 8,411,167.35 5.43
8 600519 DVMERS 7,989,025.00 5.16
9 300496 HRHIIA 7,877,307.05 5.09
10 600426 HeEEHA 7,272,359.00 4.70
11 601888 Hh [ A 7,266,507.00 4.69
12 603799 R 7,095,947.97 4.58
13 002176 TLAF AL 7,077,409.00 457
14 300750 THERAR 6,526,222.00 421
15 002920 15 3% U 6,386,689.00 4.12
16 002027 Iy AR 6,281,720.00 4.06
17 300919 R A 6,223,505.00 4.02
18 002192 Rl A7 6,050,863.00 391
19 002466 R 5,708,020.64 3.69
20 002756 TR 5,514,293.90 3.56
21 300751 BN 5,376,258.29 3.47
22 002352 =42 i 5,253,912.00 3.39
23 300979 R L 5,008,641.47 3.23
24 000333 XM EEH 4,961,013.36 3.20
25 002812 BAER A 4,898,809.00 3.16
26 603882 LI 4,745,129.00 3.06
27 603659 E 3 4,628,553.00 2.99
28 300973 S 4,557,292.01 2.94
29 603369 At 2% 4,556,115.15 2.94
30 603345 IR 4,450,476.00 2.87
31 002142 TUARAT 4,257,723.00 2.75
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32 688006 NGRS E53 4,236,743.56 2.74
33 603113 G ReRHE 4,135,399.83 2.67
34 601633 KIRIRZE 4,038,046.00 2.61
35 000516 b= 27 3,809,422.00 2.46
36 600577 K1 R A 3,795,373.00 2.45
37 600754 AR 3,683,696.00 2.38
38 601166 Ml ARAT 3,654,962.00 2.36
39 600499 BhiA i 3,585,027.69 2.32
40 600760 TR K 3,322,549.03 2.15
41 600893 fii Rk 5h ) 3,257,683.00 2.10
42 688036 e I 3,249,123.91 2.10

7.4.2 RTHSEH SAUE I PIEEE B E 2980T 20 4 MBI
SRS ANRMT

o AR 4
5 i =S Ji SR A PR A 32 H &0 P EHE L
(%)
1 600036 FAEARIT 18,852,340.51 12.17
2 300014 ¢4 81 Re 15,679,984.10 10.13
3 002460 HEA 13,771,776.65 8.89
4 600309 it 12,085,013.36 7.80
5 601166 MVARLT 11,896,967.00 7.68
6 601888 Hh 11,632,316.81 751
7 002142 TUARAT 11,493,742.29 7.42
8 002027 Iy AR 11,371,161.00 7.34
9 600809 ULy VG 733 11,161,858.00 7.21
10 000858 TR 10,301,818.88 6.65
11 300059 RKITME 9,811,282.00 6.34
12 000333 F M EEH 9,705,306.85 6.27
13 000799 T R 9,093,194.00 5.87
14 002756 TRH KL 8,945,091.94 5.78
15 000568 FINEE 8,232,832.00 5.32
16 300001 Rl fE 7,990,574.58 5.16
17 300496 HRMIIA 7,620,862.55 4.92
18 600519 DVMERS 7,430,835.00 4.80
19 600426 eEEF 7,239,264.00 4.67
20 300973 S 7,111,662.00 4.59
21 300750 TAEEAR 6,705,571.44 4.33
22 300919 H AT AR 6,609,619.00 4.27
23 603799 R 6,538,364.94 4.22
24 002920 1 3% 7Y 6,409,828.50 4.14
25 002176 TR AL 6,318,256.00 4.08
26 002594 EL 7 e 5,209,778.34 3.36
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27 300979 RS 1A 5,199,920.18 3.36
28 603369 A2 4,855,777.96 3.14
29 603882 S 4,798,029.00 3.10
30 603187 RV 4,738,715.00 3.06
31 600577 K1 R A 4,490,277.00 2.90
32 603345 ZHE 4,464,487.00 2.88
33 002812 BEER Ay 4,421,128.00 2.86
34 002352 i =428 4,287,096.00 2.77
35 603113 S RERHL 4,225,295.00 2.73
36 688006 INEIE RT3 4,190,419.56 2.71
37 600754 AR 3,844,186.00 2.48
38 002709 RIGHE 3,788,818.00 2.45
39 000516 b= 2 3,780,576.00 2.44
40 001914 AR 3,463,718.00 2.24
41 600893 Wik 1 3,446,561.00 2.23
42 600760 PRy A 3,160,389.36 2.04
43 300285 EZEA1 RE 3,121,006.00 2.02

7.4.3 TN A A o A B 32 H A S RN e A

SRURLL: NIRRT

FNBEERIEA (RS B

328,197,190.66

FHBER O (3D B

383,772,370.12

7.5 BRI MF T REIBFREAE
AFE AR WIRARFFA G

7.6 IR A YA G ZE ST E LR HEF BRT L4 s B
AFE AR WIRARFFA 657

7.7 FARIEA FAME G EE S B HE H /N BB SR SCRAE SR L 3 B A
ARSI AR T WA ARIFAT B SHFIE TR

7.8 AR A RAHME S F 8 HLBI RN HEFF BT T4 Bt R 3 3 B 4
RIS AR RARFFA BT E /BT

7.9 BIREA FMME G EEE B HE IR/ EF RORT LA BUES 3 A
ARG WIRARFFABGER -
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7.10 WMEHIRAESBF KB EIZ 5 HOL UL
7.10.1 REHIRAEE ST KB R S AR 2 4

ARHe AR AR RS A B AR 0T

7.10.2 AESEFE BRI EHREBOR

A SRR IR GIBAR IO B AT GRBUBARIITL, AL SR AR RS B, B
EMRME N TFEZEN, AR TR BOREH EEERARAMEL . 5 TR 1t
“Y.

AH G AEAT AR I BB, REE I X HIE TR T A S i T B imt 7e,  F+45 & it i
DR RE IR R H A B AR A A KT

AT G B NKE FE 025 R IR B RO 2 Ve L SRS IR S ARRFAE, BB E L AR,
VETHREAT SR, DARRARB BT AL (1 B A XU

AN T2 e B AR I T I B s A A E I, ASE SR E I E AT

7.11 W5 BAAR AT SR I E 5 H 5238 5 1 ol Ui B
7.11.1 A< HA E AR EA BRI B EOR

YA R GG, RS AR TE G
7.11.2 AEHIR A SHH i) 5 5 R 2 M5 28 B 4
AT AR IR AR R AT [ 02

7.12 BERAEGWREMRE

7.12.0 AAREHIN, AEESEF IR AR RAT EABA R E ISR AE N, WA R
Lo H A — N2 B AT E T AT R

7.12.2 AFEG RG4S b, AAPTER Tl G4 RIS A I B e AR
7.12.3 FAR AL B TFE = B

B NRMIT
75 Eqs Sl
1 A7 PRAE S 93,455.51
2 JSEWCE 25175 K 1,106,394.95
3 RS F)
4 R B 1,225.17
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5 JSLHSC FR R 33,109.21
6 HoAth SIYCR

7 2

8 HAth

9 Hit 1,234,184.84

7.12.4 JRFFE KA T 3 B m] B e fi 35 B A
AT AR AR R T AT Ak T F I R AT R 4 555 o

7.12.5 BIRAET 8 BEHAAAETE Z R B U3

Teo

8 ESMBREAER

8.1 MIRESHIRFAE N BEFFAEANGH

AL

FrE N&5#)
‘ ‘ JRESESZ SN q] LIRGEr s e NS e
FENPE)
T L0 b R B A
A 14 Frf 4
Eb. 41 Eb 451
4,126 11,058.53 18,854.02 0.04% 45,608,628.92 99.96%
8.2 iRk LHiEEAM+R2FEAN
7 FrE N FEEME () 7 b A A
1 fr 1,795,000.00 3.93%
2 R 990,144.01 2.17%
3 pesiin 492,138.00 1.08%
4 R 466,845.00 1.02%
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5 % 424,187.12 0.93%
6 BNt 394,286.67 0.86%
7 7k H i 394,104.68 0.86%
8 EREN 376,378.08 0.82%
9 kA 370,034.00 0.81%
10 R 361,572.72 0.79%

8.3 MIARESEHAKMLN RFFAFEEHIHIL

TiH FrE M aas () 7 3L & B A EL A1)
FEEEPNFTA ML REFE AR S 49,274.94 0.11%

8.4 KIS EH M ML RFA AT S B R X 1R
AN BTG . SBT3 N % RS U R I ECRIX [ 0.

ARSI )2 22 BRFFA A 0 AU R AR X A8 0,

9 FrRAZEEHFRS

ST Ay
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