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H H JE
2021 4F | 2021 4F | GhVAR
300998 TWOTIE |5 H25 [ 12 A2 | B | 6.02 | 21.32 201 1,210.02 4,285.32
H H SE
2021 4F | 2021 4F | GhVAR
301002 My | SH27 |12 H7 | #ilst | 18.71 | 57.62 201 3,760.71 11,581.62
H H 5E
2021 4F | 2021 4E | GhVAR
301007 AL |6 H4 | 12H16 | HEL | 5.29 | 14.44 303 1,602.87 4,375.32
H H 5E
2021 4F | 2021 4E | GhVAR
301009 AIEERAY |6 H 8 [ 12 H 17 | BBt | 12.54 | 27.89 801 10,044.54 |  22,339.89
H H 5E
2021 4F | 2021 4E | GVAR
301010 mETRE |6 9 | 12720 | HkE | 7.83 | 17.61 218 1,706.94 3,838.98
H H 5E
2021 4F | 2021 4E | GhVAR
301011 TR |6 H9 | 12H 17 | IS | 14.20 | 33.84 175 2,485.00 5,922.00
H H SE
2021 4 | 2021 4F | G)kAR
301012 VR |6 H 15 | 12 H22 | Hi# | 8.05 | 24.26 170 1,368.50 4,124.20
H H JE ]
2021 4 | 2021 4F | G)kAR
301013 FOF R 6 H21 [ 12H29 | #ils | 8.72 | 27.11 471 4,107.12 | 12,768.81
H H JE ]
2021 4 | 2021 4F | G)kAR
301015 HYEEZ) |6 A22 | 1230 | Biikdt | 7.64 | 38.83 462 3,529.68 | 17,939.46
H H JE ]
2021 4F | 2021 4F e
301020 BEEAE (6 H28 |[7H6 | 10.64 | 10.64 4210 | 44,794.40 | 44,794.40
s
H H
2021 4F | 2021 4F e
301021 sy (6 H28 [7H6 |0 946 | 9.46 2,899 | 2742454 | 2742454
s
H H
‘ 2021 4 | 2021 4F e
605162 o |6H2 |7TH7T . 6.07 | 6.07 1,377 8,358.39 8,358.39
s
H H
605287 EAMHY | 2021 4 | 2021 4 | HiR | 31.56 | 31.56 349 | 11,014.44 | 11,014.44
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6 H28 |7H6 | Lk

= H

688076

2021 4 | 2021 4F | B
SHI12 | 11 H22 | #iigst
H H 5 3

AR 15.57 | 48.55 4984 | 77,600.88

241,973.20

688087

2021 4F | 2021 4F
6730 |7H9 iﬁi‘&?&
H H

R 21.96 | 21.96 2469 |  54,219.24

54,219.24

688226

2021 4F | 2021 4F o

wERS | 628 | 7H7 642 | 6.42 2,693 17,289.06
H H el

17,289.06

688239

2021 4 | 2021 4F
6325 |7H5
H H

BB

ISR E i

11.48 | 11.48 4,926 56,550.48

56,550.48

688575

2021 4F | 2021 4F | BB
S5H10 | 11 A 17 | #iist
H H 5E 1

W ¥ e 14.80 | 32.09 3,435 50,838.00

110,229.15

688662

2021 4F | 2021 4F | BB
3H25 |10 A 8 | Hrkest
H H 5E 1

EEELE R 15.61 | 29.51 2,556 | 39,899.16

75,427.56

688677

2021 4F | 2021 4F | BB
2 H 18 | 8 H 26 | #Hilkest
H H 5E 1

103.2

WEZRHT 35.76 1,768 |  63,223.68

182,510.64
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B, REEEFTEMN 2 507, TEATRES: 90 HIN, CREIR 0 i S BOA 13 0 2 =) 47
s 1%, HEROERREZHE 12 DANW, S8 sei 52 2 mes 8 A e Ak
SR IZRAR DT RAT AR B 50%; REUKEAL S 7, EAEEESE 90 HA, ks
A (BT 2 7] ety B 2%, AFE GBI KR 5 77 AN AL IR BT 4w R
IRUBAR B R E AR IR ety FERZAESS 6 N H N, AMGHALFTZ LRI B AT .
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HN>HIRED » AFEEPHABR 2020 4 2 14 H (&) G RAT 5 BRAEATFRATIB G, B
RATEERZ HE 6 DA WAL, Moh, AR ERAEA T RAT B Ad A CETT 2
AR MR 0 TRUED) K GRIN/ BFESR A 5 f L AR B S,
F EE BN SRR AR SR 1A RRLE -

2« MR (EIFIESR A 5 I RHUIR ISR AT AT B R S = (e R ATYI Al PFak
IFATIAE S IL), AT R BRI SR inZe 3l 25 05 Ui  EBUE R, BUE IRV E
FAT NG B2 Hilg 6 S H o iR CEIRIETR A2 5 BBt BIAR 117 28 7] i 2R RATR RS RE HLR
B AN L MR U SO BBy S 2B ) 5 BRI W LR 2 ARy, fEZAL)S 6
NHNA G,

3y MR CERYINESF 22 5 B BINLAR & R AT RATUE SR RAT SR 55 ey kAT
TR ZE AR 7 7T DR FH 185 IR 5 sRE B RS T30, 2 Hiedt Il d IR R AT IR BC AR 8 0
QPR ZE B EAMRT 6 S H IR

4y S nlE A D &4 SOTBIBRERIK ™, 3R _EBE R — Ry s AT s H A
Forp 62 5 R B RS R IRV E N S #0582 SR SRR T I, B8k i e
L IR N A BE B ALl JkeZ 5N B IWREC R, BT R C H 258 i B B
ZIEANRE B HFE L.

6.4.8.2 AR KA HHT B 427 o S U0 388 52 PR SR
ACHE G AR A AR IS R R 2 PR

6.4.8.3 FIRMF IEBIEAZ 5 1B A 55

6.4.8.3.1 AT T HH I IE B

R 4 A4 R T R RRAT 1) 1737 155 2 1F 11 W 5 5 TG0 2
6.4.8.3.2 X B i iR 1EEIE

T

6.4.8.4 RS HREIEIES HAEL 5 HIIES:
o

6.4.9 @ T B X H#
6.4.9.1 RS TR SR 41 2R 424

ARG R G T HE S, AT 2 RS A B 25 A TR T A R 4, o T 1578
b, RTINS, ARSRAER TR BSOS AR RS, KRS
L 45 A L T W 0 533K 2 i il L K 0 XU T B3 435 P A sl v XU B 73
DAY o AR J 4 O 40 A TN O IR 5 B 2 0 I e 4 A L RS 92 1 7 PR 52 1 s
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2, FAE G 1E KU NI A 2 [ TSR R AT 7 DASZ I RS AN 25 AR DT AT ™ ft XURS: i
at H Ao

AN < 1) 2k B BN 2R AT i XURS: B BRAR AR AU B, 0L T AR R s O
MBS, MR HIZR i, WESRERLAR . XU B B AT SRl 55 #8114 FS D DY 25X
BE AR, ARENREEFHEAAEEZ TR GME N ERE R, oE
DR B ) MBS, A CE I XU 42 B P A P B e B R T B S KU 5 1) 2%
o2, VPRAIHE 2 ) H W 2 i R v KU D YR s AR 5% R A R B T
SR A PSR S R S A
B 7T 5 S TAY B S A

BT, RIS AT A S e VR XU B DL R AT
SRR S ISR AR

A S PR 3 < A TS T < i T B PR RS A PR VS T R I I E 1k o M AT B AT
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AN BRI SRS R (AL o 10 AN SE BT B B O, IRAE AR BB H A, 45

5 Pris A g i T AR IE IRy RS Ak fa e . B, HE IR, W XU
PR MBR EEAIAH D BAGRE L, B I R SE U6 R0 AR EAT B A A ANV, JF @I A
GRUE, R A2 il £ 7] 7K 2 X 0 Bl N

6.4.9.2 18 F XU
5 HIAR R 5 2k S AE AL Hy IR P KA 5 3 TR BAT B A DAL, s RS ITHRRIERZ
FAT NS L)« AEL ST RIIA BSO8R G U8 45 R AL 2 A2 A AR XU o

NI < 1R 0 e B NAESE 5 BT 58 5 0 T IR AR IR DLIEAT T 7800 B VPl o AN IR B AR
ITAEFAF A S (08 N B BRAT, DRI S AR AT A SR (S U A K. A
Fe AL Gy FTHEAT B2 5 ¥4 L [ I3 O 45 50 IR DA 28 ] 58 5 36 7 58 BGIE 5 S WU
AILE S, LA REVEAR AN AEARAT 18] (R ML 17373247 58 5 B B0 42 5 X T AT 45 HIVE
Al X IE SR 2 1 7 AT PR A1) LA A L PR A5 P XGRS

AT G R A N ST 15 P XU BRIATRE I8 I X 4R R 5 P S 0 A ofe 4
RS AAT NG A o A5 FI A 0P 0 LA 005 VPO, AhERE PPN . ik ft
FEAE VPR BB R AT NI 28 RS« W 55 KU AR Bl 1k U, BUBe A5 7™ i 4 26 3O
HOARNIE A BOAh, AT GRS BRI ™ B i APPSR, il oo R 5 ™
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% 31 T 50 3



7 B RO 1% ROE G BR S RO R R R 6 2021 AR IR

T 2021 £ 6 H 30 H, ARSRIFAREG. RATEHRMBEE SRR LM77
(2020 4E 12 A 31 H: ).

6.4.9.3 Wah iR

BN RS 3 A AT 5 i 51 5 56 1 S 95 ) 188 8 e R DU o AR S )
PSR — 75 T 1] T35 St A N T B SR e [ L A TR B, 53— D Tk
[T $5 8 R T b £ 32 5 T 37 A 35 R 7 445 ) 73 90 R e 5 R 45 2 4 P 7 JE 42 46 117 3%t R
ZUEE TSI R LS BRI R A B

T A IS 0] 5% < AR A RS, A ik < P 6 < TN X AR e < ) R DAY B [ 1575 150
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2o P PR T80 FR DA [ A ot SRR s AU, A R DR B3t S Fp A A 2

T 202146 A 30 H, AHePrHmemanmi b &Q2& 2 HSN8— AU
HAWE, w3k & pr st (8 (B & Ba) e e B0 H BRI A8
RV E L2 R E

6.4.9.3.1 MEHNAESH B KRB 21T

ARSI 1) 2 B BN AESE IS VR AR AP AL IR C AT SR SRR SR BB s A1 B 00D
B AR FF ST IR T B BT 5L R Al M ARG B8 ) SRR SR A B 4 20 4 B 7= (1
TR E RUBSEAT A B, JE R ST ) USRS S A A R b RS . Tl R
IR #) P 5 % t A E 8] DA K 4L AE LIS T PN AR I RE 0 B 25 & TR b SR sl P 4R Br AT R 82 1 M
AN HT o

AREEE T REES AP UE R EUE SR 28 2y P b, HARIRIEARAT B RN T 358 5, 90 B4
B B N 52 IR AN BE B LS DL L “ IR AR S RA MR IE 2 RIES”
BEAh, AARIEEE S A R RRE , AL n] s S [ <6 R 5% 7 07 Ak N 5% < RO
TR R, H RS SR R RF R EN A RIME . ARSI T TR
Z PR B T A v A B A BB 15%. T 2021 4E 6 A 30 H, AEEFRAMIR
BNV SZ IR B (R Ak 8 o7 < B 7 1L B 1 2. 15%,

AN S 62 NS R B et R Vil RN e W (SRR T et 2 =i
HHVEAE SIS, i OREE H A 7R IRE (o] BRSNS 7 A TAR H 2B 7 (K m] A2 B
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fH. F20214£6 330 H, ARFEGHET b 74 TAF H AT ARBLEE ™ B K 8l g 226 A
£ 24 19 ] <0

[, S & BN & B> HGE [R5 5 (B H 522 S0 06 FROR L 42 IR 7738
JE U AZ 53 %6t F- I S5 IRDL A BE 0 RATAT KPS 04T 0 ZE (R VR & 5 7™ i (TN
B, AL R A AZ 5y %ot TSI 28 5 0P 7 B O BEAT 20 25 TR B S5 1 ™ i B0 [ I A2 5
AR PE KB AN AZ 5 06 T KB Ak, JE e BONEE ST 1 1 A2 &) Jot 4 i B BRI L . AR
B ST i PR B3 5T B S ST AR KOs RS I R ik PR RUBSIR DL 5 B A2 Bl DA DR 47 i 4%
NRMHETE SRR H IR SRS IAUE TR BUE ™ dh L b IR 2 DA E 1 e fth 324K D9 58 5 3 T
TR IERIAAE Sy, T 3252 B 3 i R 58 51 R 5 3k & 15 (R 240 08 IR AR BV e DR R — 2

6.4.9.4 W3R
T 3% X oy 2 68 55 4 TR 4 il T L1 2 Ao M 10 o SR T 4 7 0 T T AL T 4 4% 2 i PR 26
(28 i R AR AN R, LS 2R KU« AR A0 FE A AR KUK

6.4.9.4.1 FIZ KK

TR R A 1 i T L P 0 (8 B SR B 4 9 5% 1 3 1 2 0 I G o4 2 D 3 £ R
) 26 U P 4 b T BT by T 93 R LT i S E0A SO R R, b sl R
24 4o i T L T /A5 5L 80 6 45 TRORRL 0 717 37 70 2 37 5 A0 T % Sk B 4 R 5 0 4 XL

o

AT S P 3 < A TN SR A I e W 100 R A SRR R T AT M, e R B AR R
A AR T 000 IR A R HEA T BE

AT ORI RER > SR e e A TS, BRI IE S IR K& E TS
I EEIR KR B T iR AMY . AL S Fr A A SRR 7% 7= 3 ZUORAR
ITHER . G &4 FHRRIEES. fFRE ML R ES RS P e,
6.4.9.4.1.1 FZR X i 1T

Bfr: NRMG

AHAEK 2021 . . - s
6 A 30 O 1 FEPA 1-5 4F 5ELRLE At E it
%

22.,069,782.9 22.069,782.9
HATAEK T 0 T 0
= R 2,334,186.96 2,334,186.96
7RIS 163,544.57 163,544.57
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%2 5 P 4 il 36,273,428 .4 800,866,056. | 837,139,484,
B 0 41 81
SENIRE S 10,000,000.0 10,000,000.0
A 0 ) 0
ISR - 600,248.31 600,248.31
IDAdiie ] - - -
JEYAT R g 3 265,236.38 459,150.98 724,387.36
EYSGIE ST
K ) ) )
HoAt 557 - - -
—— 71,106,179.2 801,925,455. | 873,031,634,
1 70 91
Uik
I A8 Bl 3¢ - 5,384,605.95 | 5,384,605.95
PATEFEA - 1,061,689.91 | 1,061,689.91
il
NEATHEE B - 176,948.32 176,948.32
AT UEZR i/ 10,001,329.6 | 10,001,329.6
B ] 3 3
S (R 4
b 7k ] ) )
A4 iR
% ) ) )
;ﬁ“’*\% 2 - 473,587.76 473,587.76
A ) S - - -
A - - -
VA o B - - -
Hoph A7 53 - 105,822.17 105,822.17
T ) 17,203,983.7 | 17,203,983.7
4 4
FIRBURE | 71,106,179.2 784,721,471, | 855,827,651.
B 1 96 17
FRAEREER
2020 12 A | 1 HELA AR it
31 H
BEr
BATIEK 11,982,354.53 - | 11,982,354.53
i = 1,036,632.92 - | 1,036,632.92
17 H R UE S 200,402.88 - 200,402.88
22 5 P 4 il 30,003,000.0 723,213,601.1 | 753,216,601.1
A0hs 0 1 1
SENIRE 4 3,800,000.00 - | 3,800,000.00
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HORGk R E e B R A USR5 3R 6 2021 SErh R

i

7RIS,

691,660.62

691,660.62

Sz BEA

2 K

326,789.39

1,021,347.36

1,348,136.75

SCIEF33
B

1,210,910.23

1,210,910.23

St

AN

i it

47,349,179.7
2

726,137,519.
32

773,486,699.
04

i fit

BLFHI

2,763,578.68

2,763,578.68

IVARK=EEUN
EiE

937,038.53

937,038.53

PR 2

156,173.09

156,173.09

LA UESRE
CEN

2,655.30

2,655.30

S [l &
AN

IAREERH
%

P32 5 B
H

402,670.82

402,670.82

RS A

JSEA Al

A

HoAh A £t

185,592.06

185,592.06

it

4,447,708.48

4,447,708.48

| R AP
B

47,349,179.7
2

721,689,810.
84

769,038,990.
56

T RS AR G B LA IK TR, I 1% A L0 IR 2 EOR E A H B3 H
EETUNEK.

6.4.9.4.1.2 % KR X BURE D AT

% | BRTTsa R LAA ) oAt 773748 & AR FFA AR
X8 AR H 3 S R P E R S8 (PR
e A (o fir: N6

e RRPR A 2] AR € 2021 4 6 | EAEEERC 2020 4F 12
7 30 H ) H31H )

1. T FR AT ETF 25 NS -37,361.81 -2,881.89

2. AR AT T 25 NI 37,497.05 2,889.23
6.4.9.4.2 AMC XS

% 35 UL 50 13




T 7 B RN 18 RS G BR S BOE SR A G 2021 4R IR

AR 72 4 <5 it T AR 2 A0 0 B SR SR B < B PR MY 2R AR By i A A s ) XS
ARG 5 LA BILLN R, P Ie RN .

6.4.9.4.3 HARMHE RS
A% SR 2 5 4 T i TR A 28 S (B BSOR SR B i B TR B 1T 3 R 2 AL
TR LASMR T 3200 W6 DR R AR I T 2 2 e P R o A 4 TR THIE 2550 5 o b T s
17 1) D T 37750 5 (O e SE R 25, T T O 0 L At s IXUB S U5 T B MIE S5 R AT R0 44
I B R S B, T RS THIE 25 1 3% S DB (K B

P T AINE S 82 PN A ey ik B2 g RE NI PUN S LR PO R I WAl &
i, GEIEFE T IEATIE O, M B A E A A B s R AR IR R E

2

&
&
Mr g b, EBFAREE A R e E R A T3, ARENEESEEAN
SE WS G 7 ORI G A8 4k, KT HEBE SRS . R E . WEAAGITIEIE, RKREBRN
X AT e R A I T 37N KU

AL Il i R T A A 1) A B B A A A A% XU o IR 52 (B AR FBAEIE) $E 8% R T ™
FILEBIE A 0-95%. B4k, AHE 413 48 1N H X AL G kA rE 25 0 6% s I
%, el ZMEE iR Re T S EE, B VaR(Value at Risk) $5 #5550t
IR I G T LR AN AU, B s ] s st XSG 338 47 R B AT 42 1)

6.4.9.4.3.1 oAb A& XU i
hre NRIT

AWK 2021 46 H 30 H FAEREAR 2020 4F 12 A 31 H

S
. Bev
e AR i L AR ;%5%51

(%)

Aoy PR B -

s 800,866,056.41 93.58 723,213,601.11 94.04
B BB

Aoy PEE R B -
BB

2 51 e L
SRV

TE R BT -4
U BT

HoAt

it 800,866,056.41 93.58 723,213,601.11 94.04

6.4.9.4.3.2 FAt A A& XURSE A R0k 23 B
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BRI R BR A ANIE S IR B A

2021 “EH IR

SHT

FHOR R AR B 1) A2 5y

Xt B iR H 2 e v

PAHFHE RIS AT (R

4E )\%mﬂ:)
AR C 2021 6 A | BEERC 2020 4F 12
30 H D H31H)D

LI 300 ETF 5%

46,921,473.46

35,596,076.04

2.P9K 300 FFE 5%

-46,921,473.46

-35,596,076.04

6.4.10 A Bh T EAEM AT 2T IRR T E U K ARSI

AT AT

WA E T B B T B A i =

§7 RBEAHAEWHE

7.1 FIRE SR -HEH R

THRR A HABF I

SEifr. NRmt
_ % AEL%X' ) tl:l I
s i H &8 () b (;fzm 2
1| BB 800,866,056.41 91.73
Horr, g 800,866,056.41 91.73
ﬁ/\;‘l&{/\ _ _
[i] 72 WAL i 45 T 36,273,428.40 4.15
Hr, fiik 36,273,428.40 4.15
FrE S FHIESR - -
DAkt iy - _
/ﬁ\lgﬁ Iﬁinn?’wﬁ - -
SENIRAE Gk v e 10,000,000.00 1.15
Horr s ST =[] I ) 2 N R B 4 il ] )
an.
BATH RS H &A1 24,403,969.86 2.80
HoAh B = 1,488,180.24 0.17
&it 873,031,634.91 100.00
7.2 MEWRBATV SRR ERTHE
721 MEWHARBATV SRR BEARERTHE
Smief. NRmc
L _ F LB E
i (KA At G | & ﬁjjfﬁ o
A /S N G| 4 68,714,314.36 8.03
B P4 - .
C il &\ 596,736,780.28 69.73
D AL B0 RE SRR FIEER L 13,020.39 0.00
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E jEisitn|4 25,371.37 0.00
F LR AN 279,580.90 0.03
G ZIEIEH . CAEF Bl - -
H fErG A - -
I 5 AR AE BRI 11,515,418.56 1.35
J o4 34,721.10 0.00
K s H =k - -
L FH G AR 45 MR 55l - -
M | BRI RS 60,047,723.89 7.02
N IR PRS2 e it i B 39,030.68 0.00
¢} S RS « AEFAN H A IR 55 - -
P HE - -
Q DA TAE 63,460,094.88 7.42
R A AR E AR R - -
S oty - -
ait 800,866,056.41 93.58
7.2.2 REWRIBTUL 2 RPBREREREREAE
AT G AR AR KRR A HE i 5 0 R
7. 3 BRI A ROME & B ST = HE LB RN R TR B = S 5 4
e | mEmAEn | mEaR | MR B | AnhE G | e P
tesl (%)
1 | 600346 (IEWAESEES 2,746,000 72,055,040.00 8.42
2 | 002415 T R AR 1,114,420 71,880,090.00 8.40
3 002714 W I 1,129,798 68,714,314.36 8.03
4 | 000858 iR W 228,369 68,028,841.41 7.95
5 1002475 DALY 1,471,600 67,693,600.00 7.91
6 | 600519 DVMERE 32,208 66,242,193.60 7.74
7 1300015 % /KRR 894,056 63,460,094.88 7.42
8 |300760 LG RIT 130,210 62,507,310.50 7.30
9 | 603259 2 A 383,471 60,047,723.89 7.02
10 | 603129 F X 454,140 56,349,691.20 6.58
11 | 000568 FNEE 207,600 48,981,144.00 5.72
12 | 300750 THERAR 43,900 23,477,720.00 2.74
13 | 002372 5 B 758,838 15,223,181.46 1.78
14 | 603806 B 124,297 13,067,343.61 1.53
15 | 000063 I T 331,021 10,314,614.36 1.21
16 | 002153 FHEAFE 276,091 6,490,899.41 0.76
17 | 600570 THA T 53,400 4,979,550.00 0.58
18 | 300274 FH S H I 40,700 4,682,942.00 0.55
19 | 300979 R SE ] 40,625 4,602,767.50 0.54
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20 | 688200 CA e 9,148 4,330,022.84 0.51
21 | 002709 RIGH Bk 39,400 4,199,252.00 0.49
22 | 002568 HiE A 8,540 809,506.60 0.09
23 | 688276 B4 3,486 364,565.88 0.04
24 | 688161 N 3,069 325,467.45 0.04
25 | 300999 & 3,680 312,652.80 0.04
26 | 301015 HEEZ 4,614 251,115.78 0.03
27 | 688076 WHARAY) 4,984 241,973.20 0.03
28 | 688677 AR 1,768 182,510.64 0.02
29 | 605499 RISk 632 158,505.60 0.02
30 | 688575 W e 3,435 110,229.15 0.01
31 | 688662 wERHL 2,556 75,427.56 0.01
32 | 688239 iR 4,926 56,550.48 0.01
33 | 300981 RNV 601 54,324.39 0.01
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