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X P A R H 3k 4 B P VA 1Y)
‘ Mg CRA: NRMIT)
HH 2 ARG A% 8 ) AR 2
e AHAEK FAEREER
2021 £ 12 A 31 H 2020 “F 12 A 31 H
2248650 25 AN FEE -3,934,545.36 -255,649.17
FZ /b 25 AN FEAE S 4,115,301.38 256,361.38
7.4.13.4.2 ANC X

HINIC XRE A Fi8 < i T2 (8 2 o B BOR SR BIL i e PR AN I SR AR Bl i & A2 9 3l 1Y
P o AT IR AT B 77 R St AN R T4, PR e B K AN XU«
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7.4.13.4.3 HAhp A KUK

FUATA s XU 2 i 2 < T 45 4 Al T LD A oA B Sk I 4 DR e T 3 R 2
SN ZR LAAME T 30 4 1R 32 8 2l T R AR I B AR o A B4 R B B8 TR 28 5 P I
7 BARAT 18] RV T 358 55 HOTESR BT THT IS P AR A SRS SRR T BRAMIE I3 R AT 4k 1 &
GoE T DLBUR R IS0, 0] BE SR IR TR 1 3 R R i B A R

AFE A TN @ NE R R AR, RAHCE iRk, 8
R0 A G BRI 0T, Z5&UESR IS AT 1500, M 8 P e B A R )
PGE s JBIEX BANUESR (158 M 2 W7 S 8 B MT, PR B 4 G [R) 240 5 Vi I RO 48 % o
AT . ARTEE IS N E A 70 ORI AR A, 0T SRl . 57
B WEHAMTEIE, S B RHE BT 20, SR 3B R AT AR A 1 AR A
A% XU o

WAL, AR 4 () B 8 BB DO AR B B 3 IR0 A% St e 4%, e Siz 2
Fih g B 7V B A AT R B &, LG VaR(Value at Risk)F5 A &5 SR A% 52 4 T i (14 7%
FEARE RS, A IS Sf RS, 14T B R AT 4254 o

7.4.13.4.3.1 HAdAR#E X i
SREAL. NG
IR ERER
2021 £ 12 A 31 H 2020 &£ 12 A 31 H
H 3
b 34 ‘
T H o G
Aot o
n e E o oA PR
=
Bt
(%)
11 (%)
T oA A e — I B | 567,280,526.94 66.55 | 647,545,896.75 71.48
T oG R s — R R -
T oGRS P — % | 306,422,000.00 35.95 | 195,214,464.78 21.55
oM — R e mE
3
TTAE G R P — BUIE -

=+
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HoAth -
&t 873,702,526.94 102.50 | 842,760,361.53 93.03

7.4.13.4.3.2 FADAN R XU U A% 43

ARSI NIz g B 70 AR R & (1) oA AN 48 RS HEAT 0 M. R RN
o FLABA RS XS BB A, ek T 7 HA A B AR R R, IEREE AN
e RS, AREMIARBIRT, Xt &% r= i E e A R . IEER R AT RE
BONFE S B A1 e, AR S AT BRI 4 R PR 1 E .

X P AR H B PR A I
M AT (hr. N M)
R G AE ) AZ 5y A B Rk
Sy AF 2021 4F12 331 H 2020 4F 12 1 31 H
HE A\ 255 L B e v e
JJin?ik B 37,589,473.93 49 055.660.86
H A\ 45 Lh B L v T
i f;k ot LR -37,589,473.93 -49,055,660.86
% 0

VE: I 4 \b 4t b 55 i U =5% ><JE] MV AF 1A 5 +20% < 157 232 & FE B 35 R +75% >
I 300 FEHUN R K .

7.4.14 H B T EFMN AT SRR T E U R ARSI

1. 7KV

T

2. HAhF o

(1 AHiE

REEEENCKUHE THRATAR SR & KANREERT ™. HA MY
RIS 5T DA S A 4 R 7 5 R R AR AR AN, Ao -5 I T A (LA 257

BRI AT B el

T 2021 4512 A 31 H, AEEEGFFARFLEUA R E T2 IS 4
125 1) 4 Al R P o) o O B — R IR AR AU A R T 562,286,021.05 76, Kl 43 NEE IR
HIARE N 311,416,505.89 Jt, Jok)7r AsE = ERHIRET (12020 4F 12 H 31 H,
REEGFA MRS LA M E T 2 B AR ST NS 8 85 1 S 5 = h R o N — )2
RHIRBUNANR T 642,338,893.29 Ji, 7 sE —EIRKIRHUYNIRTT 200,421,468.24
TG, RN N =R IRIIRED .

A S A BT I J2 k) K AR B
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ARG RN S B T B2 I B B R P R G 2 VT U AE BT S5 A5 2 T IR AR
R

MTUESRAE 5 BT BT eSS, 5 HBLE K F IS . 225 NS EREUE TR AT
RATENG DL, AT 2 T3 M H 228 5 R R 3 8] B BR B S TR AR DG IR 22 (K A 78
IMEFING—JE R FERAE A 1 8 o BT R A B R LS A B 0, i A SR i
A RAMERNE S ZE IR =R IR

XF TR Gy BT B AT e fe . ISR i dR, A HILAL 5 ANE BRI G 00, A3
SR TG AERIARLIE IR 1A RIMETINE —JZ K HRE A E TR 5 R RN
AR AW SPERNE ZE, 5 AR BR A SR ERE 58— R IREEE =2 R

=R IR RAME IR & BN A AR B 440

AIEE T AW VI ARFA A M ERI N = E R ER TR, ARIEGANR
EWRKEFR=ZZRASMEREN CEHD 1.

(2) W (bt aEllse 22 S—eit TRAAMITHE) (Ms (2017) 7
Ty (ST HENEE 23 5 —& R ) (W4 (2017) 8 5. (ks ihElZE
24 S—EHL) (W4 (2017) 9 5). (et HENIEE 37 S—&mt TR (i
22 (2017) 14 5) (LLEGHRH G M L RA R THEND, LR (O Tk — 25 BivE s
Sih T HA S THENI @ &Y (M4 (2020) 225), H 202241 H 1 Hig, AiE
FFERAT B S fh T A DS 2 HEN

(3) B BIRFIAL, AT 5 H A KE 600 75 22 U0 B 1) H o 2 ZE 00

3. SRR I

AW 530 ELF 2022 4E 3 H 29 HAAIE 4103 45 A HEAE .

SHEHEMRE
8.1 HiREEEHEEMN

SRS NER MG
o N S B A B L A

l5d= 10 Fl S e

(%)
1 B 5% 567,280,526.94 58.41
Horr, AZE 567,280,526.94 58.41

2 HEHE

#
a1
o
=i
pres
\‘
o
=i



[E AR S TAT ML IE TR BBk 4 2021 SFE4E R

3 [i] 72 WAL 2 L % 306,422,000.00 31.55
Hr. ik 306,422,000.00 31.55
BPE SRR - -
4 i e e - -
SRbATA IR - -
6 SENIR A 4 fil 5 P - -
o SEWr [ ) 3K
NiREE SRl e
TR AN 55 4
7 Agﬁ“ RS 56,666,938.53 5.83
8 HoA % T % = 40,832,123.61 4.20
9 &t 971,201,589.08 100.00
VE: ARG AR A AR R 5 s B 38 2 ) AL 5% 0 ) s g o
8.2 MEWIRBITV R ERTHE
8.2.1 MEHREITW R IE N R ERTHE
o B ISR R
e L] AT ~uthE o)
B (%)
A oSN NN - | 4 662.12 0.00
B KA . i
C il 1 M. 478,185,323.28 56.10
5 7. #T10 BRE KA =Rt
DAIZ 47,600,000.00 5.58
E eS| 4 28,886.12 0.00
Foo| ML 1,480,550.01 0.17
G WizHr. AR EDY 14,518,246.08 1.70
H {E 15 F& Aol . i
| = RAER . ARG B RIS
12 2 924,598.61 0.34
J Gl 4,940,749.68 0.58
K J79: Ll 4 16,208,000.00 1.90
FH G5 AR 55 R &5k i i
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M R 2 IS W I B N & | 4 962.170.18 0.11
N IKAS IR ik it & B 372,398.91 0.04
o) JE RS BTN H A AR S5 a i
P o= - -
Q | DAEMALZTAE 21,009.64 0.00
R M ARE AR R 37.932.31 0.00
S ey B} i

it 567,280,526.94 66.55

8.2.2 MEFIREATIL 2 REER B R E R E IR AS
AT G AR A JAOR R 55 A G 00 5 S LA 150 B PR e

8.3 HIARIE A FOMME 5 HEE 7= 8 LB NHEF I BT IR 1 A 4
SRERLL: NRTHIT

R e
5 | SR JI 52 44 K (%) A E

THE LEB1(%)
1 000977 IREE R 1,500,000.00 53,745,000.00 6.31
2 002013 HRRTATLHE 2,000,000.00 36,360,000.00 4.27
3 600519 GV e 17,000.00 34,850,000.00 4.09
4 300973 SR 250,943.00 33,144,551.44 3.89
5 600745 5 =B} 250,006.00 32,325,775.80 3.79
6 603501 FR A 100,000.00 31,077,000.00 3.65
7 002597 SR 600,000.00 30,810,000.00 3.61
8 600426 e E T 933,300.00 29,212,290.00 3.43
9 002241 MR AR 500,000.00 27,050,000.00 3.17
10 601985 W A 3,000,000.00 24,900,000.00 2.92
11 600900 KL 1,000,000.00 22,700,000.00 2.66
12 600809 L1 75 93V 71,600.00 22,609,848.00 2.65
13 300450 J SR 300,000.00 22,311,000.00 2.62
14 002236 KAER Ay 800,000.00 18,784,000.00 2.20
15 603345 IR 100,000.00 17,078,000.00 2.00
16 002484 YLy 600,000.00 16,392,000.00 1.92
17 001914 FHRE AR 800,000.00 16,208,000.00 1.90
18 600132 SN 106,900.00 16,176,108.00 1.90
19 002756 TR R} 100,000.00 14,802,000.00 1.74
20 601816 I R 3,000,500.00 14,492,415.00 1.70
21 300855 ] e 5% 17 200,000.00 14,098,000.00 1.65
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75U
22 002332 Al 1 2 499,950.00 6,599,340.00 0.77
23 600893 AR 21 100,000.00 6,346,000.00 0.74
24 600036 R ERAT 100,000.00 4,871,000.00 0.57
25 601728 v [E HLAE 394,073.00 1,682,695.43 0.20
26 688187 AR 18,118.00 1,485,676.00 0.17
27 603985 T B Ay 16,600.00 886,772.00 0.10
28 301155 77 R 7,256.00 874,736.50 0.10
29 688176 AT e 24 35,548.00 816,893.04 0.10
30 688032 AR Bty 1,026.00 722,293.74 0.08
31 301177 1 R B 4y 5,214.00 657,791.52 0.08
32 688082 BZE i 4,802.00 613,695.60 0.07
33 688110 RO A 13,389.00 604,915.02 0.07
34 688107 LRERHY 7,821.00 560,765.70 0.07
35 688112 SHFHRHY 4,901.00 480,199.98 0.06
36 688151 Heng Rl 12,238.00 443,994.64 0.05
37 688167 JECRHE 2,014.00 441,066.00 0.05
38 688707 PREEHTH 8,130.00 383,410.80 0.04
39 688230 O R 2,594.00 370,682.60 0.04
40 301211 izl 9,664.00 359,633.72 0.04
41 688190 = o 3,026.00 358,520.48 0.04
42 301127 RIEFA R 16,843.00 334,584.06 0.04
43 688192 TR 2 8,926.00 330,351.26 0.04
44 301099 FEQI L1 3,510.00 316,781.01 0.04
45 688262 ELO AR 7,129.00 299,275.42 0.04
46 688248 A R 11,763.00 271,725.30 0.03
47 688776 HH A 1,447.00 267,680.53 0.03
48 301221 HehE(E B 2,791.00 264,566.77 0.03
49 301189 HEHT 4,345.00 259,307.90 0.03
50 301166 T 4 2,528.00 258,233.50 0.03
51 301149 B A4 12,138.00 251,935.44 0.03
52 688276 ERREY 3,486.00 239,139.60 0.03
53 301096 HiEZ 2,714.00 231,152.38 0.03
54 688206 NS 6,000.00 220,140.00 0.03
55 301100 R Ay 5,985.00 218,204.16 0.03
56 301093 e 2= oy 4,088.00 212,432.45 0.02
57 301101 B H 85 A 3,703.00 197,280.72 0.02
58 301168 18 R KAy 3,281.00 194,447.89 0.02
59 301118 TE B A 3,142.00 190,856.65 0.02
60 301180 JitERH 6,536.00 188,319.06 0.02
61 688097 AR T 3,983.00 185,846.78 0.02
62 301111 B 3,783.00 178,144.72 0.02
63 301091 RIAZ 5,240.00 171,845.80 0.02
64 301190 KB 5,741.00 171,802.70 0.02
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65 688049 JEC R 3,260.00 168,574.60 0.02
66 301108 v MEI A 2,800.00 166,667.20 0.02
67 688265 LAY 2,374.00 166,298.70 0.02
68 301179 TR Ee 2,941.00 161,592.01 0.02
69 301185 S 35 A 5,776.00 151,069.06 0.02
70 301126 B FEYE R 6,615.00 147,803.83 0.02
71 688227 it SR 4,164.00 133,581.12 0.02
72 301092 Eiin i E ) 3,230.00 124,293.63 0.01
73 688236 FALEIT 4,052.00 107,094.36 0.01
74 301182 JIHERH 2,932.00 103,061.60 0.01
75 301133 SRy 2,860.00 102,096.28 0.01
76 301198 =T 2,613.00 95,084.09 0.01
77 301193 KB 2,970.00 93,789.63 0.01
78 688210 GG & 2,218.00 91,958.28 0.01
79 688718 255 3,145.00 87,147.95 0.01
80 688113 EMIARLE, 1,415.00 86,315.00 0.01
81 301136 bR B 7,172.00 75,449.44 0.01
82 600927 TK G TR 1,859.00 69,749.68 0.01
83 301050 T E 233.00 54,694.42 0.01
84 603071 Yir=ge 1,627.00 41,098.02 0.00
85 600935 I Ay 4,812.00 36,763.68 0.00
86 301035 NEES gl 644.00 36,244.32 0.00
87 301090 HETE AR 2,789.00 31,433.98 0.00
88 603230 s 1,141.00 29,517.67 0.00
89 301058 HFORR R 1,460.00 26,729.56 0.00
90 301069 JLEHT A 586.00 26,121.38 0.00
91 301039 £ 2 40 2,064.00 25,820.64 0.00
92 001317 —F4 300.00 25,722.00 0.00
93 300982 75 S HLRE 317.00 23,328.03 0.00
94 301089 HiHT b 298.00 21,215.80 0.00
95 301060 PR 669.00 21,009.64 0.00
96 301082 ABEHA 944.00 20,421.18 0.00
97 301018 SES78 782.00 20,378.92 0.00
98 603216 BRKE 772.00 19,523.88 0.00
99 300994 AL Ay 420.00 19,089.00 0.00
100 603213 FHVE R B 799.00 18,504.84 0.00
101 001296 KITA KL 310.00 18,376.80 0.00
102 301088 B A 736.00 18,196.48 0.00
103 300986 EREFM 264.00 16,898.64 0.00
104 300997 R 2K 928.00 16,082.24 0.00
105 300614 ERULZEE 329.00 15,792.00 0.00
106 301046 Re MR 290.00 14,207.10 0.00
107 301015 HEEZ 462.00 13,998.60 0.00
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108 301017 WL R 555.00 13,209.00 0.00
109 301020 BB R 421.00 12,815.24 0.00
110 301026 EPUER s 203.00 12,734.19 0.00
111 301021 GO 290.00 12,014.70 0.00
112 300987 JI A 301.00 11,678.80 0.00
113 301048 GEE T 843.00 10,925.28 0.00
114 301002 FR R B Ay 201.00 10,813.80 0.00
115 301078 T E 851.00 10,757.69 0.00
116 301011 TR 175.00 10,535.00 0.00
117 603219 & 528.00 10,449.12 0.00
118 301066 Ji A 436.00 10,172.60 0.00
119 301055 KN R 441.00 9,687.54 0.00
120 001288 BN 537.00 9,563.97 0.00
121 300774 AN 444.00 9,359.52 0.00
122 605138 B2 723.00 8,733.84 0.00
123 301012 PR 170.00 8,608.80 0.00
124 301025 BRI 403.00 8,414.64 0.00
125 001219 B 272.00 8,323.20 0.00
126 300814 W L 328.00 7,832.64 0.00
127 301030 R 242.00 7,627.84 0.00
128 301081 R Ay 424.00 7,456.30 0.00
129 301016 EE 275.00 7,128.00 0.00
130 301053 {5 Tk 244.00 7,122.00 0.00
131 301068 Kt E 236.00 6,904.68 0.00
132 300998 T T IE 201.00 6,699.33 0.00
133 301083 H R e 460.00 6,667.72 0.00
134 301033 R 108.00 6,476.76 0.00
135 301049 R R R, 196.00 6,452.32 0.00
136 301032 BrSE Ry 513.00 6,417.63 0.00
137 301004 5 an A 312.00 6,389.76 0.00
138 300957 DR 33.00 6,345.24 0.00
139 300854 =2 IR 226.00 6,211.01 0.00
140 301036 R By 205.00 6,135.65 0.00
141 301041 SHF 215.00 6,065.15 0.00
142 301007 7373 A1 303.00 6,035.76 0.00
143 001215 TR g 5 95.00 5,529.95 0.00
144 001234 TEt 333.00 5,504.49 0.00
145 301059 &=1T 281.00 5,451.68 0.00
146 300995 A EHT A 191.00 5,292.61 0.00
147 301079 A BH WL 196.00 5,252.80 0.00
148 301057 1R 273.00 5,238.11 0.00
149 301010 el 218.00 5,227.64 0.00
150 300953 AR 40.00 5,222.80 0.00
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151 300992 e N4 200.00 4,950.00 0.00
152 301027 TR 286.00 4,761.90 0.00
153 603176 TR 1,924.00 4,713.80 0.00
154 301037 (AR ES 193.00 4,682.18 0.00
155 600955 Yy 94.00 4,289.22 0.00
156 300966 L[R2l 86.00 3,527.72 0.00
157 300962 Hh G IR 152.00 3,014.16 0.00
158 605555 (E=3=Yigly 55.00 2,244.00 0.00
159 300979 HR B ] 25.00 2,226.25 0.00
160 001218 IS4 50.00 2,181.00 0.00
161 300971 RS T 45.00 1,797.75 0.00
162 | 300978 KA R 93.00 1,679.58 0.00
163 300975 EELER 92.00 1,603.56 0.00
164 300956 IS ey 71.00 1,524.37 0.00
165 003022 L BT AL 40.00 1,457.60 0.00
166 001216 R A 78.00 1,303.38 0.00
167 605599 % H Bty 80.00 1,076.80 0.00
168 605566 A K RURF 35.00 1,074.15 0.00
169 300968 FE ARG 62.00 852.50 0.00
170 605598 TS 53.00 844.29 0.00
171 300950 fH [ 1R 19.00 793.25 0.00
172 001217 IR FR 39.00 753.09 0.00
173 300972 Ji W) 30.00 475.50 0.00
174 300967 % N, 47y 7.00 186.62 0.00
175 001213 R R TR 18.00 109.08 0.00

8.4 LRI B =R A A HEKREZ
8.4.1 B L& FE KW ZE SR F=13E 2% BRT 20 4 FI A EZ B 4
SHEAL. NIRRT

A 4
F5 % SR % ZE A4 FR AR LN EH B E L
Bl (%)
1 600893 Wik zh 7 72,534,431.00 8.01
2 600745 BEY %57 69,018,791.18 7.62
3 600900 KT HL )y 68,071,950.96 7.51
4 601012 5% 2 % 67,764,586.53 7.48
5 300782 1 T 62,563,285.72 6.91
6 603501 FIR B A 62,205,021.87 6.87
7 600036 AT 61,237,693.54 6.76
8 600426 EEE T 60,232,439.39 6.65
9 603259 24 B R 59,740,247.60 6.59
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10 002484 YL Ay 59,462,195.48 6.56
11 603989 S AREE A 57,857,473.73 6.39
12 600519 Ed= 56,655,292.90 6.25
13 300750 T AL 55,095,460.40 6.08
14 600760 TR R 53,967,159.66 5.96
15 000776 ] RESF 53,753,810.99 5.93
16 000807 = 51,992,896.59 5.74
17 002236 KA A 51,963,594.74 5.74
18 000977 IRIE B 50,775,170.56 5.60
19 002241 HORAR 48,946,835.60 5.40
20 600406 FH, P Fifd 44,829,628.21 4.95
21 300760 LG ETT 38,702,949.92 4.27
22 002597 GRS 38,426,956.00 4.24
23 603799 AR 38,251,193.78 4.22
24 000002 JiFk A 37,954,073.94 4.19
25 002013 HTTALEE 36,103,685.78 3.99
26 603290 e e 36,021,386.24 3.98
27 300973 S B 36,003,795.32 3.97
28 603337 A e Bty 35,946,205.07 3.97
29 002756 TR R 35,525,365.18 3.92
30 601669 Hh [ H g 34,388,548.36 3.80
31 601799 BT A 33,646,450.42 3.71
32 002266 W e 33,341,958.45 3.68
33 300408 — IR 32,728,592.16 3.61
34 600809 L1 75 93V 32,420,151.25 3.58
35 000983 Ly o AR 31,130,966.31 3.44
36 603345 G 30,520,736.00 3.37
37 300037 B E I 30,356,107.00 3.35
38 300274 FH % Ha Y5 29,429,746.27 3.25
39 002541 T A A4 27,899,600.09 3.08
40 600188 R 26,736,252.22 2.95
41 003022 ek BT A 26,217,162.66 2.89
42 002812 B A 25,397,833.17 2.80
43 300979 R ] 25,222,032.24 2.78
44 601985 o E A% 25,210,309.00 2.78
45 002594 Eb V3 23,931,024.00 2.64
46 002709 KGRl 23,747,036.82 2.62
47 601318 [P 22 23,713,552.00 2.62
48 600483 e Re A 23,246,650.44 2.57
49 002271 R UL 23,024,428.55 2.54
50 600863 R 22,710,278.59 2.51
51 300316 i AR AL R 22,477,189.55 2.48
52 601633 KR 22,431,205.59 2.48
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53 300450 J SRR 22,306,885.60 2.46
54 002415 T R AR 22,269,558.97 2.46
55 002092 HhZRfb 21,826,490.54 2.41
56 000799 TP V3 21,742,903.21 2.40
57 601677 R Z= 4R 21,328,735.97 2.35
58 002402 RS 20,965,474.06 2.31
59 300059 KT E 20,647,393.00 2.28
60 688036 eI 20,470,623.84 2.26
61 300122 ARAEY 20,112,006.50 2.22
62 600703 =N 19,866,699.80 2.19
63 002027 PP AN 19,629,486.03 2.17
64 300855 P R e 1y 19,224,835.00 2.12
65 600048 TRAIK & 19,163,495.00 2.12
66 600323 T IR 19,118,534.00 2.11
67 600612 A LNEE 18,923,949.00 2.09
68 000661 K& =R 18,894,054.70 2.09
69 601899 Lelk 18,710,033.00 2.07
70 603588 S HEM IR 18,617,247.40 2.06
71 600905 — IR 18,542,750.00 2.05
72 601968 e S 18,301,094.00 2.02

T “CSEANEIUICR IR (A BN ABALE R A, ANHBERAZS)
W

8.4.2 R H &HE H YIRS ™1#H 2% BT 20 & KRR A
ERRAL: NRBIT

R EIIE S
5 Ji S ARG JI 52 24 R AT TS24 T e
B (%)

1 300750 TR AL 81,588,032.97 9.01
2 601012 b L I 1y 77,337,021.97 8.54
3 600176 HHEE A 69,973,363.02 7.72
4 600893 iR H 69,814,900.37 7.71
5 603486 BHK 63,073,858.70 6.96
6 601318 Hh [ 22 63,025,159.86 6.96
7 000807 =R A 59,788,927.39 6.60
8 603989 ARAE A 57,595,540.82 6.36
9 000776 I RS 57,197,685.76 6.31
10 002027 T IRALTR 55,184,300.40 6.09
11 600406 FH, 7 it 54,930,627.67 6.06
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