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AN 4 P e B ONORT - < it TR 1) X B B 5 9k T R R e MR A E B AT (KA Al
5 Fob DRSS A= (PRS0 ME PP MR AR BE R A, B XS 40 2 PR ™ SR PR B[R 24 XU 43
RIS o T ME B HTHIMA L A, ARIEAIE S HIHE B s, 5855 fric F afh T HRRHE
R E S AR bR B, W REAIRT, S KSR R IR FEANAR S B A RE L, S T
SR AN KBS HEAT B A EAIPPAL, JFIEIE AN R, R ARG % 1l £ T AR A2 K9 L Y

6.4.13.2 15 X
15 XK AR 3 S AE L B IR A S5 FRBIT AL TE, S EEFIRIERZ RITAH
HL . L AT R B SN, FEGE SRR A R AR XU .

NI G (B G BNAE S 5y BTRS 28 5 0 T IR SR AR DLEEAT 17 780 (KPP A o AL e IOARAT 473K A7
JRAEAR S L EAT o E LR RAT, S5 HRATAF I R A5 R AN R AR AR5 ) it AT
152 53 B3 Ll b IR SR B0 45 A BR DU W1 OS5 0 T 58 IRGIE R S ORIk S 5, 3 240 KU 7T REA:
RPN s FEARAT 18] R M T 373047 58 5 Wi B0 58 52 5 xek T BEAT A P VPG I XHIE 23 A2 51 5 2 AT R 1) LA )
FH S 5 FH AU o

AT A BN ST 75 RS AR, 38 e X 50 A A5 A5 PP SR I IE SR AT
NEAE AR, Hoam e 7 S £ 5% A B0 P XU

T 202046 A 30 H, AELEKFEFFH
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TN PE RS 15 2 AR JBAT 5 SRl 00 G0 S S5 I B BB G A s A R o ABE G It 1 X
K6 — 5 TR B T 5y WA N AT BB I BEORIEE [m] A AR e A, 53— T IR B T 3E5E A Ak
FRIAZ 5 T 37 A i SR T R ) 32 B DR e B AT 458 % 8 v i VR A 17 37 L BRI 2 s (R s 00 1 A BR K Ay
HAZH

BT SO ATIRE ] BF < AU A E AR, AR Sk <5 0 B <5 BN R A < ) R DU R ] 175 0 AT ™ 2
M FEIF PR AN PE oK, PR FFIE G BB AL & i A LSk~ T 5 MU IS . A S G I 2 ey BENAE
G R PRTh T EBUREI K, ZUEAEARFE AR OL T I8 B FAE AR EET 3, P RO R D S e A
A R A AN I RS, A R PR R A e A AR 2

BERTIEBE S AR AR BTSN PR, A3 < 1A 2 <o T NG o b 57 Fy IR A7 BT 11 B8 i s 1k b
BIZR, X PR AR AT FFSE M AT iy, AR SR G R TR bR, 4L EREm R N AR B fE
TIGEEARPR . H G T ARDLRE 1B BT dh i L 451 DL R JAtae 2 BR A R #5258 A LE 1045 . AR 4%
AT K FURAT HIEZR T EAGB I 3 & 5 1A 1) 10%, HAL G5 AR G I 2k o8 B8 2
AR IR S IE R A — A W AT FREZF AR I IZAE SR 1 10%. AR G TR R 7 IEZREIE 2758
Gy bai, HARISATEARAT I RN T35 55, RIRER T 6.4.12 Hh H1 7 R F 73 ik < B = R BT I 32
PRAIAEE A RALRE DAL, FARBIREMR G AL SR S BB E K, DLE B A% & A2
Blo Behb, ARG nlaE i S e Al B 07 s AR Bt RO PE R, e B IR — AR
SR MBI B A A

5

12020 4 6 H 30 H, AFES FrRHH I 45 a R 56 10 & 2240 5E 2 H 38— H LN BAG
S TG [ e A (P A B A s ) o [ 5 2 H BASTHRE, BRI A AR 9 AR B E & 20 21 )
e .
6.4.13.3.1 SRbBE SR 55 10 BIHHIRR 27

o

6.4.13.3.2 MEHAARTESH A F = 1R RE

ANFE G (e 4 BN FEFE S8 AR P rp b 4 I8 CATF SRR IE S5 B B S AR A BRI Je (A
FF BT I 4 B A TS e R & EEE ) (2017 4E 10 H 1 HARHEAT) i M ) 2 sRoxt AR Jk
GA G A AR AT T, ST A XU R I A S 1 AL A R R P E AR AR . IR
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A 2 BR A (R F5 BT b ot L A8 LB 25 2 RN [ N AR BILRE 70 (R 43 5 4R AR S U s VE F A adE AT R A 1 e A
srifre

ARG HT T — F AT RATFRESF A A B G 0 HE R 10%, HAR G 5 hAR 1%
SEENE H AR SRR — H A R URAT FIEZR AEIE IZIE TR 1 10%.

A G P E UL AEUESR A 5 P BT, HR VR AEARAT (R RN 358 5, B0 3k 4 B Uit
P SZ PR WA GE B LIS LS LM 6.4.120 BhAh, AJEE n@ S R 4 ke e 7 AN
RGN PE TR, H B IR — BB R R ORI A i E . ARe TR T
PN PESZ R B (K T & T AN L 2 e B8 1FE K 15%.

REGWRESFHEANG AN ESHE T 7 DT RIE S e AR AME AT EP
i SIS, B OREE E A0 39 I8 0] B AN 7 A AR H A2 B B8 i) ml 2B HE

[, AT i3k S48 BN & B Bl WA 5 M BT 0 522 5 0 FRIER R, R 5E
JEU XS A2 53 %t T (A S5 IR DL B2 A B AT KPS AT I B R B 5% N B, DL
XF AN RV FRIAZ 5y 5ot T ST AE 5 00 BE A B O BEAT 50 285 U 8 S5 Tt A A B I S8 [ 52 5 PR 50
PEIRUBS AN AE 2 0 T ARG o Ak, AR S < (0 0 < BN SN 1 308 [ D 52 5 Jor 49 vt 8 BRI R - AR o 417
ool [ B S S A KT RIS A it PO USR5 0B 22 50 LA DR 44 i 2 2 Fe BTS2
W IFHE SRS BB i L P IR 2 )€ I HAh AR D958 5 06 FOT R [l 52 Sy i, vl %
ST A AR B R 5 B < A TR 20 R BBV DR — B

PRy
E

6.4.13.4 T RK
T3 R A2 F6 2 4 ke 4 @ T 2 10 A Se M B 8 R R I 4 2 K] BT A 77 37 25 2800 4% TR 25 19 A8 B i
KA IR, AR U AN XU A LA AR A% XU o

6.4.13.4.1 FJZR R

M 2 PR 2 i g L (R 2 SO B B e B 32 T 37 A R ARl i A AR e sl O AR o R AR SRk
<l TR T SR AR TR S A SO T B AR AR, H rh R R AR S i TR T e
AN TS0 1) 45 ARORR A T 37 0] 2R e A7 B X AROR B g 2 i 4 XU

AR < 10 25 < BN 5 TS AR < I B0 R R U P ok AT M, Rl BB R AL G A
JAE TR R R RS AT B
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FERAEAR KL BN T TR R AR . AT G35 IR R GUBE 5™ B ZON BT AR, 455 & A
B AFHRIES KRR R 4.

6.4.13.4.1.1 R R KD
A NRMIT

AWK
2020 £ 6 A 1PN 1-5 & 5400 E AR &1t
30 H

Aoas
AT HEK 118,106,378.99 - - 118,106,378.99
i = 4,916,210.77 - - - 4,916,210.77
17 H PRAIE S 692,376.65 - - - 692,376.65
5T 5y 1 4 il

BEr
ENIRES
R 5%
I 25 1
K
ISR - - - 14,838.98 14,838.98

JREYAT R e 3 198.81 - 1,513,262.03 1,513,460.84
FoAth = - - - - -

e 123,715,165.22

1,472,123,529.13| 1,472,123,529.13

28,358,942.86|  28,358,942.86

- - 1,502,010,573.00| 1,625,725,738.22

651

Sz R 4
R K
NAFIE S5
K
JREASF I8 [ 3k - -
INERE=2:UN
I
AT 2 - - - 329,138.78 329,138.78
A4 5 i
%
A2 5
H
JREASS 3 2 - - - - -
LA FIE, - - - - -
JREASS Il - - - - -
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39,752,113.58 39,752,113.58

1,974,832.76 1,974,832.76

2,874,268.95 2,874,268.95
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HoAth 471 £57 - - - 116,550.88 116,550.88
ﬁlﬁﬂf/éﬁ‘ N
- 4 45,046,904.95  45,046,904.95
F| Zf R Bl 123,715,165.22
G| - -4 1,456,963,668.05 1,580,678,833.27
EER
2019 % 12 A 1PN 1-5 4 540 AR &1t
31 H
e
HATTESK 139,711,296.03 - - 41 139,711,296.03
o K S 4,108,731.09 - - - 4,108,731.09
FHARIES 526,967.50 - - - 526,967.50,
N i =1
-~ %If%ﬁ& - - 4 1,649,962,647.74 1,649,962,647.74
%
SRR F5
ﬁl&uj N - 1 | 485891473  4,858,914.73
B
NS - - - 46,608.93 46,608.93
NG NIAE 198.81 - - 510,654.29 510,853.10,
Bre Rt 144,347,193.43
- 4 1,655,378,825.69 1,799,726,019.12
1 £33
R ASHIE S50
Wﬁf{ﬁ - - - 1,032,924.08 1,032,924.08
B
AT e [|] 3K - - - 3,978,340.55 3,978,340.55
MATE N
- - - 2,134,497.39 2,134,497.39
Eidul
MNATFEE 9 - - - 355,749.59 355,749.59
WA AE Ty B
FW%%%J i . - 3,381,595.98 3,381,595.98
HoAth A7 457 - - - 222.503.55 222,503.55

fiE it

11,105,611.14

11,105,611.14

) 2K RS
AN

144,347,193.43

1,644,273,214.55

1,788,620,407.98
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6.4.13.4.3 HAhM & XK
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(RT3 DRl 3R B B T R A B R o A3 4 2 BB TR 38 5 BT b T sRAT 18] R T 3% 28 5
B SV 23, T T I P A A e RS SRS T B MR 23 R AT T4 B B 8 1 0 R IR S T 52
RESRUR TR 3 7 I B A e B0 R B
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TGO BURI 0T, S5 EIESF Tipia TG oL, S 57 Bl B X AL A R R g s I8 X B AMIE SR
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WSS RSB AL, MBS, B E . SR SHTREIE, RESN A R
T S A% ARG o

B G I $ R AL 1 o WAL PR A A R IR o A BT AL A P IR SR B o B A R I
80%-95%, AMET 809 M AR AL G B B8 T 5 B B I U R I EES s AN 5 H H 484841
BB U B0 B JB SR ARUARUE 42 5, B4 380309 1 E — 4 0 LA Py (DB G 25 AN T B 4 W87 141 5%
BEAh, ARG IR G BN AR 0 AR B TR IR R I A S A, € 138 F 22 A |07 V2on) 2k
ST, 4 VaR(Value at Risk) R 74 Rl i A< JE G 1T I (KT ZE AN A% KUK, BBt Rl S xd
RIS R AT R R AT 1

6.4.13.4.3.1 FHARM#EXES O
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FEEHME VRE L
%l (%) (%)
1,472,123,529. 1,649,962,647
T o e T — IR 93.13 92.25
13 74
O L e i e = N 5 4 - - - -
TotEmME s — e BiR% - - - -
ATAE AR TE P — BUIE R 52 - - - -
HAh - - - -
1,472,123,529. 1,649,962,647
ann 93.13 92.25
13 74

6.4.13.4.3.2 AR KU A BUR 2B

i Ba b 2t Ll 3 3 v DA AN ) oAt T 37728 B AR FRAN AR
X5 P A R H 34 B e i E
S EE (A NRMAI
AH 2R ARG AR & AR B) A AEREE
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|4 A e i A e
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WINZ) 5,709

W% 7,940

Ak % b 3 ok (Y E
7.4.1) T F% 5%

/%) 5,709

/%) 7,940

6.4.14 HBITHBM T STHRERE T Z U B AN IR
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ERRAL: NIRRT

g
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4 Dt any - -
5 ST S - -
6 SN IR Gl v e - -
Forpre W R ) 6 NI
B E Ry
7 ?wiﬁiﬂn%%%ﬁ/ﬁ% 123,022,589.76 7.57
it
8 HoAth #5351 55 7 30,579,619.33 1.88
9 it 1,625,725,738.22 100.00
7.2 WEMREAT AR B ERRAE
7.2.1 WEFIREAT W RN BREREAE
fom | 7l At o | T R
A VSO NN 0|4 2,517,728.00 0.16
B KA - -
C g b 1,069,475,750.62 67.66
L0, 7 R BOKAE = R R 12,766.32 0.00
E eS| A 11,377,031.04 0.72
F Hok FIE e, 7,530,068.64 0.48
G ASIEIEH . e iE A IREDL - -
H A PO - -
| S EAER . RS BRI SS 125,390,899.27 7.93
J SRl - -
K S5 1l - -
L LS FITE 25 R 25 24,213,516.00 1.53
M Rl TR A RS 98,875,992.60 6.26
N IKH S FREEA 2 e B 7 140,305.74 0.01
0 JE RS ABERH A RS - -
P HE - -
Q T RIS T AR 46,404,394.50 2.94
R Ak AR R 86,185,076.40 5.45
S SN - -
&t 1,472,123,529.13 93.13
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7.2.2 REFAREATIL S R BE R R E R R A S
T

7.3 BIRHEA SMHE G B HE IR/ B BT B R4 B A 4
AL NRMTT

oE . E A IR e
T | AR Ji% 52 44 7 () nRMME
EERIED)
000661 KEEH 287,166.00 125,003,359.80 7.91
603986 JK 5 BT 469,590.00 110,780,976.90 7.01
N 2,051,719.0
3 002460 =N 0 109,910,586.83 6.95
I 1,938,056.0
4 002475 S 0 99,519,175.60 6.30
1,023,561.0
5 603259 2 ] R 1o 0 98,875,992.60 6.26
1,321,857.0
6 300413 TR 0 86,185,076.40 5.45
4,839,039.0
7 002126 RECI Ay 0 59,229,837.36 3.75
X . 2,254,390.0
8 600984 BN 0 55,908,872.00 3.54
9 603538 KiEE 907,731.00 46,276,126.38 2.93
1,012,604.0
10 600588 FH & X 2% 0 44,655,836.40 2.83
11 603882 IR 480,351.00 42,991,414.50 2.72
I 1,417,670.0
12 002918 SEURTNTH 0 42,402,509.70 2.68
13 603520 i DA 491,560.00 41,320,533.60 2.61
14 300601 Y 253,008.00 41,027,777.28 2.60
15 000858 AR W 201,319.00 34,449,707.28 2.18
16 002768 & BB 930,419.00 30,489,830.63 1.93
1,318,411.0
17 002511 IS 2 0 29.400,565.30 1.86
18 603659 PR 280,200.00 28,866,204.00 1.83
19 300433 W5 BBy 872,350.00 24,460,694.00 1.55
20 002821 YSEDE 100,600.00 24,445 ,800.00 1.55
21 601888 Hh ] A 157,200.00 24,213,516.00 1.53
22 002466 KA 856,518.00 19,657,088.10 1.24
23 688111 EALIDAIYN 54,821.00 18,725,757.18 1.18
24 600570 E A H T 173,450.00 18,680,565.00 1.18
25 603501 IR B A 92,116.00 18,602,826.20 1.18
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26 300136 (EE: G 338,500.00 17,947,270.00 1.14
27 002371 Jb77 44 94,738.00 16,191,671.58 1.02
28 300769 1575 4K 165,137.00 16,081,041.06 1.02
29 600556 RTFH 816,400.00 15,127,892.00 0.96
30 300792 FME A 77,800.00 13,549,648.00 0.86
31 002600 A 2 Y 1 1’134’800'8 12,062,924.00 0.76
32 600491 Je it 1’316’786'8 11,377,031.04 0.72
33 603799 R 253,600.00 9,854,896.00 0.62
34 300750 THERAR 55,804.00 9,729,985.44 0.62
35 603233 Kk 92,712.00 7,530,068.64 0.48
36 688023 ZAEAE R 22,640.00 6,970,856.00 0.44
37 002410 I BRIA 82,900.00 5,778,130.00 0.37
38 300702 RF et 43,900.00 4,667,448.00 0.30
39 300558 vz 4 30,000.00 4,199,400.00 0.27
40 002541 P B AN A 133,852.00 3,913,832.48 0.25
41 300014 e R4 R 78,326.00 3,747,899.10 0.24
42 300347 RIgE 33,500.00 3,412,980.00 0.22
43 002049 2 E R 45,900.00 3,339,225.00 0.21
44 002157 IEFRHS 187,800.00 3,282,744.00 0.21
45 002539 Py Skl 470,050.00 3,243,345.00 0.21
46 600809 Ll 78 ¥ 22,100.00 3,204,500.00 0.20
47 002568 HAE A 68,917.00 3,123,318.44 0.20
48 002714 W A 30,704.00 2,517,728.00 0.16
49 300385 FIRIEE 305,664.00 1,947,079.68 0.12
50 603019 b RLRE Y 38,912.00 1,494,220.80 0.09
51 603707 @R et 21,949.00 1,417,246.93 0.09
52 688363 HEERA W) 9,002.00 1,331,395.80 0.08
53 002583 HFRED 129,600.00 983,664.00 0.06
54 300482 Ji2AY) 8,453.00 879,112.00 0.06
55 603338 WriLs ) 11,092.00 840,440.84 0.05
56 688208 IR 14,165.00 768,167.95 0.05
57 603456 JLINZjl 26,400.00 715,440.00 0.05
58 002602 RS 44,648.00 683,560.88 0.04
59 002624 SEF 10,521.00 606,430.44 0.04
60 688233 b 11,858.00 584,125.08 0.04
61 603589 72 8,204.00 417,583.60 0.03
62 688037 ORI 3,152.00 400,619.20 0.03
63 601012 e 5 Jiz 3 9,589.00 390,559.97 0.02
64 002643 JIiE Ay 14,072.00 241,616.24 0.02
65 002555 —tHBR 4,755.00 222,534.00 0.01
66 688228 Hx 2,718.00 198,957.60 0.01
67 688568 HoREE E 11,020.00 178,634.20 0.01
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68 000888 UEJE LA 24,789.00 140,305.74 0.01
69 603087 B 1,076.00 107,922.80 0.01
70 688277 KA 8,810.00 106,072.40 0.01
71 688027 EERT 2,830.00 102,389.40 0.01
72 688528 ML) 8,337.00 94,458.21 0.01
73 603288 RO 720.00 89,568.00 0.01
74 603601 IR 6,607.00 86,551.70 0.01
75 300763 FREHY 541.00 34,672.69 0.00
76 300824 Je iAo 1,954.00 26,789.34 0.00
77 603160 TETRHL 87.00 19,392.30 0.00
78 300842 5 B A 455.00 18,527.60 0.00
79 600956 R Gk 2,533.00 12,766.32 0.00
80 300839 1A 502.00 11,751.82 0.00
81 300847 RSO 1,420.00 9,854.80 0.00
82 300845 R 470.00 8,286.10 0.00
83 300843 ik W Tz 751.00 7,517.51 0.00
84 300840 TR A 1,185.00 7,038.90 0.00
85 300846 HHEBTEZL 1,131.00 3,811.47 0.00

7.4 MEFNBRERTHHANERES)
7.4.1 RIFENEHHE K BI0IE LS F =1 E 2%E0ET 20 4 R B4
LA, NRTT

o AR A 4
5 i =S Ji SR 2 R N AN X P HE L
(%)
1 603501 FIR My 153,047,188.38 8.56
2 002466 R 131,090,538.49 7.33
3 603444 i LeRE 82,195,308.00 4.60
4 002624 SEFE T 72,158,427.16 4.03
5 000876 oA 70,230,163.68 3.93
6 300413 T 68,596,885.09 3.84
7 002460 e LN 66,403,415.00 3.71
8 300433 R 64,021,943.01 3.58
9 300182 TE R Ay 60,076,528.00 3.36
10 603799 R 59,519,263.28 3.33
11 600588 FH R 2% 52,835,372.56 2.95
12 603538 Fif e 51,552,640.44 2.88
13 002126 RS Ry 47,917,983.75 2.68
14 002605 PhickHE 47,275,937.68 2.64
15 600984 B 44,082,941.08 2.46
16 300782 B4 42,769,336.00 2.39
17 603707 @R A 42,323,208.43 2.37
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18 002714 R R 41,941,985.00 2.34
19 603520 GIp. A 41,147,380.48 2.30
20 300496 HRHIIA 40,822,793.60 2.28
21 002918 S R 5 40,306,427.74 2.25
22 603882 SRR 39,289,599.83 2.20
23 603019 HHRHEE D 39,261,526.06 2.20
24 002557 BRI 38,376,835.78 2.15
25 600556 KTF 37,888,240.00 2.12
26 300348 Kok 37,494,175.84 2.10
27 300014 {C.4 8 RE 36,756,149.27 2.05
28 300482 PAREE Y| 36,424,017.32 2.04

T SRNGAT (BB RAT) <2 G0 (s R ERON) % S 32 il ss e (ke
AN LA A KR B, AHBHRAZ G

7.4.2 RiHSEH SAUE I PIEEEBE 2980T 20 4 MBI
SRS AR

o AR 4
5 i =S Ji SR A PR A B2 &0 P EHE LA
(%)

1 603501 FIR My 250,211,164.69 13.99
2 300601 A 123,102,978.08 6.88
3 002241 WK AR 110,284,715.90 6.17
4 002605 eic R 98,783,960.75 5.52
5 300014 R4 R 91,875,595.52 5.14
6 603799 R 90,882,543.72 5.08
7 603444 i LeRE 87,922,727.86 4.92
8 300496 HRHIIA 85,557,292.51 4.78
9 002624 e 85,249,349.92 4.77
10 002768 ] BBy 84,111,201.27 4.70
11 000876 oA B 74,311,672.82 4.15
12 002475 SR % 74,142,747.81 4.15
13 002555 —LHE 70,255,140.64 3.93
14 603986 JK 5 B 68,516,886.37 3.83
15 300750 TR AR 67,668,654.95 3.78
16 000661 KA = 65,566,862.06 3.67
17 002466 RFFH 64,345,832.42 3.60
18 300315 HRHL 60,063,746.48 3.36
19 300182 T A 59,032,930.13 3.30
20 300136 G4 fE 56,437,830.15 3.16
21 300618 FEBLE 54,234,099.22 3.03
22 002371 67744 52,879,431.01 2.96
23 603259 2 A 52,343,469.07 2.93
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24 002602 RS ] 50,477,520.30 2.82
25 600031 =—HET 50,082,769.36 2.80
26 688088 U R RH: 47,432,125.41 2.65
27 300033 A 465 45,003,014.66 2.52
28 603707 BRI A 43,279,523.98 2.42
29 002557 BRI 43,095,875.88 2.41
30 600584 KR 41,811,308.84 2.34
31 603019 HHRHEED 40,196,436.66 2.25
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