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52,581,201.13

52,581,201.1
3

] 2 TR JE ik
H

470,051,164.81

61,410,000.00

153,931,647.17

685,392,811.
98

EEER
2019412 A 31
H

1EMURN

1-54

5L

AR

00
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B

IR R4 (LOF) 2020 fFAFE

AT

13,913,953.71

13,913,953.7
1

gisigtte

189,020.52

189,020.52

A HPRIE 8

41,833.67

41,833.67

A o Ve RS
Fz:

29,239,000.00

50,545,000.00

81,367,370.20

161,151,370.
20

T Rt

PN
vir

82 WCHIE 25175 5

&,
A

1,954,697.59

1,954,697.59

SRS,

1,448,597.16

1,448,597.16

IS IBEA

o AT ER K

696.88

696.88

o SiE BT A A B
FL‘

oAt B8

e it

43,383,807.90

50,545,000.00

84,771,361.83

178,700,169.
73

f it

L
eI A K

Rz e

5

T A R g ot

S H [0 < i
A

AHIE ST 5

X,
A

JS2 A% [ K

567,708.86

567,708.86]

A B
P

227,319.65

227,319.65

RATFEE 9%

37,886.63

37,886.63

IVAREEE Y e
%

A AE 5 B

93,961.29

93,961.29

[N AZ R B

6,915.53

6,915.53

AT AL,

N2 FE

o SE TSR A7

15

Hoph 47 £5

180,001.16

180,001.16

it

1,113,793.12

1,113,793.12

=+

% 56 1,

N
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50,545,000.00 - 83,657,568.71
H

F 22 A0 B Bk 43,383,807.90 177,586,376.

T R PR NATE & B KA O EL, 4% 20 0E BRI 2R Sog e B
s B H B T LR

7.4.13.4.1.2 PR R K BURE DT

B | BT A R DA HAh T 328 & R FF AR
X B PE s H 3 & 8= 1B )
i o gEn (A AR
AH < XU AR & 1 AR 2
ARIHR R
Zaui) 2020 4E 12 A 31 H 2019 4E 12 A 31 {
/ﬂ,;if;'% I3 LIt 25 5 -661,278.15 -288.651.59
MR FRE 25 A 664,108.23 290,731.24
HE S o T
7.4.13.4.2 AMNC R

HINIC RSE A Fi5 < it T2 (18 2 e B BOR SR BIL i e DR AN SR AR Bl i & A2 3 2 1Y
P o AT G ) iR B 77 A NIRRTt DRI RN KU

7.4.13.4.3 FH A% KUK
A A % IR A2 8 55 6 BT R i T L 1) 8 o U AR SR B4 9L 2 R Bk i 3 R S
SR LAAM T A0 4 R 32 A8 2l 1T AR BBl AR o AR 4 R R4 B TR 28 5 i I
T ERAT IR RV T 3458 5 W I SRS 25, T T I £ A 7 A IR SRV T B AMIE 93 AT &
R E B G OB R IR, ] e R UR T IR T 3 AR B s A R
ARG RS E N EME BT H SRS, KA B TR, @
X 22 A G A L S BUR B 43T, 45 B IE S T AT 0L, 50 987~ e B e A A4 e
POE s B I BANUE S (10 V0 AT B e AN, R A R G IR 40 e v B R 45
G FSAORIA AR, X BT g . B

BEAT R BT . ARFE G S B 2
B SR GBI, B E s 2, RIS RO AT e A A B H A A
%m W, o

o

SR E LB BRI R = 2R T = M ELTE A 0%-100%, H
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FRERE R (AERIFRAT) BEER AR T AR SRR & 71 80%; HH N EHiTHK
A2 (LOF) Ja B B (& AFFE IR 2 B M EL VB DN 0%-95%; #UBT4L
UEF BN IS R B P B ) 3% RPN, B35 H H& AR FH AU 5
MBI G A TN SRS R, NARFMIT RS RIEE - Edle; ik
N EWIEEEE S (LOF) Ja, &5 H H & TR E G B e 1 5 & 20 7 20 ah
132 oy PRiiE < i, Bl BRI H AE —4F LA INBUR 67 3558 LU G TFAMIR T 2 58 1
HI 5%. Hr, ERIG MBS LS. FHRIES. MR, AENE
B E WU LUJR SCVEHE G ot Hofh i b, SE B B AAEJBATIE e P Ja, vl LK A0
ABCBEE

BEAL, AT a8 B NEE H AL G A FIEZR O A St s, Szl 2
Tt 5 B 7 V20 B AT AR B2 5, U4 VaR(Value at Risk) i b 45 S M A 35 45 T 1 1) 9%
FEOTRE RS, RIS 3o XURS 2 AT BR B A2

7.4.13.4.3.1 HAdAR#E X i
SREAL. NG
IR ERER
2020 4F 12 A 31 H 2019412 A 31 H
H 3
4 ‘
T H o G
Aot o
o~ E o e E PR
=
Bt
(%)
1l (%)
MR — IR ERE | 149,847,872.63 21.86 81,367,370.20 45.82
T oG R e — e R -
TSP RE R — R E A | 415,531,643.30 60.63 79,784,000.00 44.93
oM e — e mE
3
FTAE G Rl P — BUIE 5 -
HoAh -
&1t 565,379,515.93 82.49 | 161,151,370.20 90.75
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7.4.13.4.3.2 FCABAHE RS B U

5873 Bk &t b e ik v DL AP HoAth T 3728 B AR FF AR \
Y& PE AT H AL & R PE 1 E )
o gEn (A AR
AH A AT & 1) 25 5) VNS FEER
S 2020 4 12 A 31 H 2019 45 12 A 31 H
2o\ 45 L B EL Y 1
;E]?/\lk LB 32,068,902.54 7.650,648.41
b %}k VL B -32,068,902.54 17.650,648.41

T ST BERME =1 300 15 H0a % >60% + i 45 & i Bl % >60%.

7.4.14 B B T BRI 43 o THREE T E U H A S0

(DA FANE

(a) &Rt THASRMETRENITE

AR ARG RTEIZER, B A S E BT S A SR U E
FIT e R 5 A2 IR R -

B—)E R MIRBE B ETE R T 3 F R T RAN

BRI BREE— 2 R N AB A DG B 77 B A i LB B R T S AN

=R IR ARG B BRSO S

(b) FFEERI LA A TR Rl TR

() FEREmMTHEARNE

T 2020 45 12 A 31 H, AESFFARILIA RMME TR HIBZ TR 80 55 10 4
AR TE BRI RPN 143,870,563.31 76, J@ T8 2R EB N
421,508,952.62 JG, JoJE T 236 =2 IRIAH1(2019 £ 12 A 31 H: Z—JZ1k 79,260,510.39
JG, 2K 81,890,859.81 76, TEBE=JEK).

(i) 2 Fo U E )& 2 B i) EE R AR 3

ARHE 4y DL G B SR R R e R S TUR A E RN 2 2 () S B R BT A

ST UESR 28 5 BT BT A ZE RV, 2 B R S U5 e A8 B AN R (B Tk ik
(R IIZE GATEER) BUB TAEATF RATSERE ML, AR AL THF M H 258 5 S s K
HE] . A2 G ANIE R 18] KBRS AL R A SC BRI 22 A R E PN — =ik JFIR
AR 11 R B R FH (R AN PSR N B T oA (B K sE A RR RS, e A G BRI B A
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FOMELSL R 28 — R UOEE EE =R IR

(i) 28 =JRIRA AN E R BRI A 1AL 5 6 40

T

(c) ARFFEEMILAA o A vF B ik TR

T2020 4F 12 H 31 H, AREGARFAA AR LLA RMETHRE I &/ (2019 45
12 431 H: ).

(d) ALARMETEREH TR

ANUAZ 70 A B 52 0 6 il % 7 47457 3 A, SO ORI FL At 4 i 7 5, FL K T
{652 R E A ZER /N

Q)BRA FMESS, 2T 5 e H A KE G 0 7 2 150 A 1) A B 2 T

SEREHAWE
8.1 HIREEH=HEBN
SRS AR
e SiH o o 4 S T 7 1 B AR
(%)

1 Bl 1 5% 149,847,872.63 20.31
Hrpe 149,847,872.63 20.31
2 Bt ; ]
li] 5 AL 28 #% 5% 415,531,643.30 56.31
Hrp: fiigs 415,531,643.30 56.31
B SCFFUESR - -
4 it ks ey - -
SR AT AR SRR - -
6 SEN IR SR 5t 50,000,000.00 6.78

FHodre SR ) 3K
IR G 7 ) )
7 f%ﬁﬁﬂ%ﬁn%ﬁ%ﬁ/ﬁ 65,901,600.55 8.93

a1t

8 HoA 5 1 7 56,692,896.63 7.68
9 it 737,974,013.11 100.00

TE: AT AR S WIAR R R 8 T M s A2 WL B A AR
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8.2 MERIR AT RBEREZHE
8.2.1 MEWARBTVWRABEARERRES

G 17 MP 25 ANROE (G RS
EEH (%)
A YISO/ NN X1 -
B Rk 7,287,757.00 1.06
C il il 91,643,039.88 13.37
5 Mg B0 VR oK A Rt
A4 ,
E eS| 4 815,424.00 0.12
Foo | HRME 16,322.72 0.00
G iz EhAEAHEEk -
H {E 78 A, -
| & EE . AT E BER RS
L4 3,851,795.98 0.56
U 33,874,394.21 4.94
K| itk 3,481,764.14 0.51
L FE BN 55 AR 55l -
M | BEEB TSR RS AL 8,877,374.70 1.30
N IR BREEAN 2 FE it i B -
0 JERRSS . B FE A AR AR 55k -
P HE -
Q PAMMSTAE -
R A ARE AR IRL -
S L -
&if 149,847,872.63 21.86

8.2.2 MEHIRBAT L KRB B R B FRRAS
AR G AR A J R R 5 A G s R0 5 2 LA 150 B PO e
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8.3 AREE A AME S ST = HHE EL B K/ INEEFF 89 BT I R 453 B 4
GRRAL: NRTBIT

i A4 B
e | REAE i ZE AR HE () N RHE

THHE LEB (%)

1 601601 R R 472,300.00 18,136,320.00 2.65
2 002831 IR RS 496,620.00 15,206,504.40 2.22
3 603816 Joi 2% oK J 163,200.00 11,507,232.00 1.68
4 603018 RS H] 809,290.00 8,861,725.50 1.29
5 600036 R RAT 185,100.00 8,135,145.00 1.19
6 000725 HRTT A 1,166,900.00 7,001,400.00 1.02
7 000333 F R 70,783.00 6,967,878.52 1.02
8 300416 i L 287,500.00 6,736,125.00 0.98
9 002475 DALY S 107,700.00 6,044,124.00 0.88
10 601318 o [ %2 67,700.00 5,888,546.00 0.86
11 603583 B I3 63,700.00 4,920,825.00 0.72
12 603228 SeHEHL T 162,260.00 4,892,139.00 0.71
13 002597 SR 149,000.00 4,832,070.00 0.71
14 300750 T B AL 13,200.00 4,634,652.00 0.68
15 000603 BRIR TR 229.200.00 3,648,864.00 0.53
16 601899 KEeH 391,700.00 3,638,893.00 0.53
17 001914 FHE AR 161,300.00 3,472,789.00 0.51
18 300673 il =5 J5E 4y 109,600.00 3,429,384.00 0.50
19 002078 A BHERMY. 236,800.00 3,417,024.00 0.50
20 300628 TR I 2% 39,400.00 2,880,928.00 0.42
21 002439 Ja 2 = 97,044.00 2,834,655.24 0.41
22 002993 PR 31,700.00 2,103,612.00 0.31
23 603877 K5 57,706.00 1,731,180.00 0.25
24 601995 /N 24,951.00 1,714,383.21 0.25
25 600201 WA 60,100.00 1,255,489.00 0.18
26 002375 NIAER Sy 109,600.00 815,424.00 0.12
27 688536 R 1,783.00 710,828.61 0.10
28 688063 IRAERHE: 3,136.00 593,456.64 0.09
29 300919 Hh A A 5,514.00 439,448.16 0.06
30 688027 JE =T 1,792.00 416,030.72 0.06
31 688055 TG H 45,228.00 363,633.12 0.05
32 688586 T3S 4% 11,333.00 342,256.60 0.05
33 300999 UML) 2,862.00 252,685.98 0.04
34 688595 SRR 3,190.00 193,282.10 0.03
35 688136 B 24 4,981.00 172,292.79 0.03
36 300925 EARER 3,528.00 162,719.99 0.02
37 300903 BB A 4,775.00 145,494.25 0.02
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38 688617 HREIT 1,673.00 124,571.58 0.02
39 688004 IR 2,400.00 112,056.00 0.02
40 688335 RN 2,854.00 106,739.60 0.02
41 688219 2 iy 7,336.00 100,503.20 0.01
42 688418 AR 3,883.00 99,560.12 0.01
43 688160 RHEAD 2,771.00 86,704.59 0.01
44 688077 K fE 2,020.00 76,335.80 0.01
45 300896 IR 123.00 74,213.28 0.01
46 688551 B R 2,211.00 73,714.74 0.01
47 688557 il RSP 1,812.00 59,343.00 0.01
48 300926 R R 3,584.00 38,563.84 0.01
49 300927 TLRAL 2,163.00 28,962.57 0.00
50 300910 eSSy 474.00 22,690.38 0.00
51 003026 W R 461.00 21,740.76 0.00
52 300891 N4 1,143.00 18,745.20 0.00
53 003029 #HKIETT 716.00 18,716.24 0.00
54 003019 =G 601.00 18,084.09 0.00
55 003028 PR e 432.00 18,010.08 0.00
56 300908 b5 B 285.00 17,225.40 0.00
57 300884 PR e, 499.00 16,721.49 0.00
58 605179 — £ 939.00 16,582.74 0.00
59 300892 VR B 272.00 16,322.72 0.00
60 300887 ey ERRRN 210.00 15,649.20 0.00
61 300913 Je e % 630.00 15,082.20 0.00
62 300889 Z v A 475.00 14,307.00 0.00
63 300890 HFELE 286.00 13,971.10 0.00
64 300895 T S 283.00 12,819.90 0.00
65 300879 R4y 466.00 12,637.92 0.00
66 300882 TR B 440.00 11,347.60 0.00
67 605155 PN 350.00 10,668.00 0.00
68 300911 {2 e 309.00 10,215.54 0.00
69 300893 A T B4y 276.00 9,682.08 0.00
70 300881 IR XEE P 291.00 9,402.21 0.00
71 300922 KHeE% 287.00 9,063.46 0.00
72 300917 R RS 281.00 8,975.14 0.00
73 605277 FRIACS 507.00 8,593.65 0.00
74 003030 24 B4y 480.00 7,286.40 0.00
75 300886 el 7 Rl 147.00 6,713.49 0.00
76 003031 T 387.00 5,909.49 0.00

8.4 HEHNB ERFHSHERNTS
8.4.1 RV EANEHE H AW S H F=19H 2 % BUAT 20 44 BB 4
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SHRAL: NRTIT

A2 4
5 Jit ZEARAG i ZE AR N 1= N o T e e
B (%)
1 002831 TR RH 16,591,484.08 9.34
2 601601 PN 13,425,981.20 7.56
3 603816 JoT 2% oK J 11,960,106.74 6.73
4 000333 F R 8,259,814.80 4.65
5 002597 GARIN 7,144,564.87 4.02
6 000725 R A 6,116,085.00 3.44
7 002475 S 5,985,093.30 3.37
8 300416 i L 5,323,140.95 3.00
9 600690 IR 5K 5,261,886.00 2.96
10 001914 AR 5,141,476.00 2.90
11 601318 o [ %2 4,918,850.00 2.77
12 300673 (5 sy 4,802,243.60 2.70
13 600036 AR RAT 4,412,525.00 2.48
14 002439 EL Y 4,129,180.96 2.33
15 300113 i oA AR 2,962.913.00 1.67
16 002078 A BHERY 2,824,522.00 1.59
17 300750 TR AL 2,748,608.00 1.55
18 300628 2 HK I 2% 2,702,896.76 1.52
19 601933 TK T T 2,542,848.00 1.43
20 603228 SHEH T 2,478,803.00 1.40

T “SEANEIUIER LR A AN AL E R A, ANHBERAZS)
.

8.4.2 RTHSEHEHHE H VBT F=1${E 2% BT 20 &R A
ERRAL: KRBT

g RIS
75 % SEARHS % ZE 44 K AHA RS2 4 B E L
Bl (%)
1 601933 KRR T 18,433,243.00 10.38
2 601336 TR 9,479,728.32 5.34
3 603816 Jo 2K 5K JE 7,782.361.60 438
4 600690 NEVIETE 5,866,760.00 3.30
5 000333 LRI 5,763,312.00 3.25
6 002120 BIR Ry 5,157,440.00 2.90
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7 300416 ik e 4,196,433.00 2.36
8 600754 P ARIAS 4,120,116.44 2.32
9 002597 GRS 4,039,277.40 2.27
10 300383 FEIRHT 3,850,856.00 2.17
11 600612 2 A 3,316,774.10 1.87
12 603885 AN 3,201,562.00 1.80
13 601688 TEZRESF 2,956,966.00 1.67
14 600760 TR R 2,818,582.00 1.59
15 603678 KB T 2,793,336.00 1.57
16 601288 FNVARAT 2,725,558.00 1.53
17 600196 g EEZ 2,512,663.00 1.41
18 300113 i X A B 2,464,170.00 1.39
19 002831 IRl RH 2,411,421.00 1.36
20 300673 (5 1y 2,185,706.00 1.23

TE: “SEH GRS & (AR AR ER) 1], A EMRALS)

.

8.4.3 NI 1 A S5 20 I 32 HH B R MR N B B

hz. NRMo

NBER A (AL VA

157,558,412.99

K
SRR (A B

143,374,017.93

T SRNBERRA Sz BRSO P42 S AL

HA, ABREMRZ WM

8.5 BRI MIF mAt 0 KRB R A S

A (R AZ LA afe LRSS i)

EAURAL. NIRRT

i 4 B i
Frg L5 A A RME
1B L1 (%)

1| Exfbizs 103,496,643.30 15.10

2| RATEYE - -

3| eatfigr 301,939,000.00 44.05
Forr: BUORMESRb f 301,939,000.00 44.05

4 | i - -

5| Al AR P ; ]

¥ 65 T,
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6 | I 10,096,000.00 1.47
7 | Al

8 | FNLAFH

9 | Hith

10 | &it 415,531,643.30 60.63

8.6 JARAZ A MME 52 F = HHE LB KM EEFF RN LA fss IR A
GRRAL: NRTIT

b 4 B
e | GRS R HE(K) AVININIE] e EL
(%)
1 180212 18 7T 12 900,000 90,774,000.00 13.24
2 200406 | 20 &K 06 800,000 79,808,000.00 11.64
3 019627 | 20 [Hfii 01 535,670 53,561,643.30 7.81
4 019640 | 20 [Hfii 10 500,000 49,935,000.00 7.29
5 200309 |20 Bkt 09 400,000 39,992,000.00 5.83

8.7 WIRIE A SOME 5 ZE S 7= B HL BN F I BT B 7= SCRAES R 3R B4
ARSI AR IR AR FFAT B SCRFUE SR

8.8 MEWIRE A AAWME HE ST 1#EHFIR/DHFRIT LA RESRRE AA
AIEEAMERRFFA T8 .

8.9 IR A AMME 5 BEE T = 1$E LB/ M HEFF VAT A BGE 3B A
AT ARG IR AR FFAH BGIE -

8.10 ME MR AT S H R R BB
8.10.1 MEMKRAESKE KBTI HARFF MR

AF G AR IR AR BB T2

8.10.2 AFELH T KB EBUR

NI SEIARBE H b, ASEGAEE BN E B ATSE T, DEMRE AR, &
FEIE FIBAR I . ARG A BRI BT & QR I 58 5 BRASRAIATAT B2 A5 454 £
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SR A A R

8.11 R 25 B A &He % 1 B 5 1 5232 B s Vi B
8.11.1 AHIE BRI HEBUR

N BAEFIEF BB R GV, A SR MRS A 5L, A OR{E Y H
(K, &R HE GO, SEmBBt A S RsEReR . £ R GURTT BB, A ek E
ot E GO B4 S A i S iR A AT AR R AR, EFE M S E A E U A2, K
K, B REE G S AR RS OL, DL SRS B H AR
8.11.2 R EHIRAZEE BB 10 E G 6T G5 21 B 40

ASHe AR IR AR BT E U B

8.12 WA AW MHiE
8.12.1 AFEGHBHIRTHHIEF Y, FA“18 [EIF 127114 90,774,000.00 JT, HiF:a
FEIHE 13.24%, FFA“18 EHIT 047TH1H 31,098,000.00 7T, (534 /= 18E 4.54%, HRE
oo (R AR AT ORI B B D o (LA MR B EROR M 2 AR DR M 11 e 5 (2020) 67 5,
I G R AERAT I A BR 2 ) BRL s MU R IBURT I Sl 4% T H S e % o T H 98 A & 8 BA
B, MHCCOE IR H AEAE 55 AR G i U IR I 0« 3 AR A T L b i 46 DR S i v 0
1179, P ERRESTEAET 4880 /170, HEEEHANINN, LRAFRAL T HIH
T B A mmsR AR, B B AT AR A T A E I SRR RS, FART
IR RGBSR A LA, AR IR A R A .
ARFEGN] FIRUE SR (B AR AT T B8 B FIE AR R VR AR T
B FIRIEBLAN,  ANTHE S B U B RT T 440 25 I R AT A A B A T SL R A Y
FEMR S i E AT —E R Z B A BT ALY
8.12.2 AHE G AAEAE R VR I T 144 1 S8 Hh 3 4 45 IR R ) 6 12 2R PO 156 10
8.12.3 JR HoAth & IJHR 7 B

Hpz: ARG

FPs ES &

1 17 ARIIE 4 27,920.96
2| RIGIESE EK
30| RSUBR

hi
(2}
MY
=i
pres
~
(6]
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4 IV D) 6,669,975.67
5 JS AT EF D K 49,995,000.00
6 | FHALRIGR

7| fERETRA

8 oA

9 ait

56,692,896.63

8.12.4 MR KA A TR B T R 274
AN FE G AR A B R R A Ab T 55 IR A R T 5

8.12.5 HIRHT +H B E P FERBZRF LKA
ARSI AR T R A A4 IR SR B AN AR U 52 RS DL

8.12.6 TR A SR 5 ERI H A 7R #2
HI U AR, I A S &I 6] Al BEfF AR R 2%

Y ESMBRFENEE

9.1 MIREEHBRAAN S BEFEANEGH

AL A

BB N5
- FYIREE ) WA BB NS &
Fra AN
FHe & b A R
R 0% N FEE %0 N
At 75 4]
865 564,481.30 | 484,232,549.12 | 99.17% 4,043,774.57 | 0.83%
0.2 iR EWEEFTEFEEA
T Fra NAFR FramE (4 BT R A
i
1 il 244.969.00 49.99%
2 INF M 90,218.00 18.41%

G

p=|
pies

=




] $ i A I 25 2 g RS G B IR A RS i &

(LOF) 2020 fE4EEHR 5

3 HE 23,100.00 4.71%
4 iz % 15,800.00 3.22%
5 yub &l 14,540.00 2.97%
6 FEEL 13,706.00 2.80%
7 e e 7,500.00 1.53%
8 YFHE A 7,400.00 1.51%
9 ﬁﬁ@ﬁ%ﬂ%%ﬁﬁ@ (b)) BHIR 6.888.00 L41%
N
10 & 6,530.00 1.33%
0.3 HRELEFEAMMNVANRTEELRSHRIFN
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