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TEA AL EHETITAL X RATHS 360 77 9 5 3724 =
Jpattuhit: BT XK PR 1687 5 2 S4%
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http://www.essence.com.cn/
http://www.shhxzq.com/
http://www.95579.com/

FEREN: EFEK

ZRHETE: 400-821-5399

] M. www.noah-fund.com

46) K EREEHEGRAA

Mk T AKX i 526 5 2 i 220 =
FpAMGE:  FHETTEAE X A T 1267 SR SRR S 5 W 11 2
FERFN: TKERFR

ZRHEE: 400-820-2899

] M. www.erichfund.com

@7)  JbnRIERE SR R AT PR F

TEME ek b X SV IR 2 E T 6 5

IpAMbE: AL ATRIRH X 2230 11 5l i e K 6 )2
FEEREN: ERA

ZJRHLIE: 400-818-8000

A FE] MG www.myfund.com

(48) LGN E BORE A R A E

R RIGTTHL O X A K4 4 687 5 11 2 1 268 =8
FpAMbE: AL AT FEIRIX SRR 33 SiE R K B 8 2
ZEEREN: BT

% RS LT 400-817-5666

49) g IfRESHEERAR

ERT: E R A B %S R X AE L 33 45 11 4% B
FPAMAE: 1T AR BT XU % 1500 5 A KJE 11 4%
BEREN: TEE

% F RS HLTE . 400-799-1888

k. www.520fund.com.cn

(50)  hiEEEEESHEARAA

IRAHAE: T AR X AR s 488 5 AT <l K E 1503 =
FEREN: TH

i) L : 400-820-5369
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http://www.noah-fund.com/
http://www.erichfund.com/
http://www.520fund.com.cn/

W3t www.jiyufund.com.cn

(51) LM EEEAR AR

Ak T A XA AL OKTE 8 5 bt [ bl Jp Ak M) 53 J2 5312-15 HT

Ipos b A ATRARH X E # 91 5 rb A JEE 6 )2

EEREN L

7 JIR HEL 1 400-021-8850

2y 7] W E: www.harvestwm.cn

(52) ERWT ChED HRAF

EMhE: HE CEdD E i 5 R X R A B 1318 5 1301, 1701, 1801 H1otT
Ittt thE CRdED B 5 5k R X A 1318 5 1301, 1701, 1801 T
FEEREN BHE

7% JIR HL 15 400-820-8988

25 & WA www.dbs.com.cn

(53)  EMERAT CRED HRAF

FEMRE: 1 T AR X AL I A M 33 SR AR K % 28 % 01A BT, 02A FLG
F104 BT, 29 F 02 #igt, 30 #% 01 #Jc, 32 #% 01 HJCA1 01B #yt, 33 #% 01 #ycfl 03
PG, 34 4% 01 Hit Kk 35 i

Ipoatihl: FHETT A X AL A A B 33 S KB % 28 7% 01A HiJG. 02A HLG
F104 BT, 29 # 02 Bon, 30 £ 01 Hon, 32 #% 01 H oAl 01B Hc, 33 #% 01 Byl 03
BT, 344K 01 BT 35 B

HERFEN: BRIEAE (AU SIU LUEN)

BRSNS IRSS b LR . 800 8301 880

O8] W3 . www.citibank.com.cn

(54)  ARIAR{T CPED GRAF

Troc ks U ARHT X AE A % 66 5 AR AT SRR E 29 B

PERERAN: FEE

Mg 95382

Mk : www.hkbea.com.cn

(55)  EATERAT CPED HRAA

FEMtHdE: VT AR X H 40 K8 201 SEATHRAT R E
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http://www.dbs.com.cn/
http://www.hkbea.com.cn/

Ipotihb: T AR H XA L % 500 53 A [ o0y 23 %
EERFN: TKIRE

R Hi%: 800-820-8088

Mk https://www.sc.com/cn/

(56)  EERRKIEARAT (hED ARAF

FERT: AER PR X 4Rt 7 5 b at 905 E bR &b o0 19 2
FERERN: F—

% RS g 021-52002353

]k www.jpmorganchina.com.cn

(57)  ILFERT CRED HRAF

FEMaE: S E (R AR SR X HAKE 8 5 Rl E & ICFARAT R 22 )2
Ipothl: R K 8 5 E G rh D AT KR 22 )
EARE: BHE

R HLE: 95366

M3k:  www.hsbc.com.cn

(58)  HEHITTHIRAH

Jr Al : PRYITAE H X 0 =% 8 5 s 3 (2D dbkz 13 2
1301-1305 =, 14 2

FEEARFN: ik

Hii&: 400-990-8826

M. www.citicsf.com

(59)  HE ANFRE R A R A

Jpoctihl: AL R PR X SRR T 16 5
BEREN: £

MR HLTE: 95519

] WAE: www.e-chinalife.com

(60) LRI RIEGHEAIRAF

M. BHEETTHL X 37 it 685 5 37 5 4 Sk 449
JrAHNE: RIS 1118 556 /R 2 HKJH 903-906 =
EEREN: BOR
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http://www.hsbc.com.cn/
http://www.citicsf.com/
http://www.e-chinalife.com/

R HLiE: 400-700-9665

Z~aE] Wk www.ehowbuy.com

(61) IRV BB B AR A A

W HhE: PRI PN X R e 2R 2 5047 5 K FRERAT KJE 25 5 1. J HiT
Ipoatihl: IR M X IR R AR BR 5047 SR AT RIE 25 #6 1. J AT
PEMRN: g

% fRFE1%: 4006-788-887

oyE] G www.zlfund.cn www.jjmmw.com

(62) WAL (BN FEESHEARAF

Ml WA BN TR AUX LR HTIE S PU g 969 5 3 1# 5 /= 599 =
IRtk BT PEIIX T E i 18 S IR B HE 6 1%
PoERAN: HEY

R TE: 400-0766-123

A F P www.fund123.cn

(63) L RRESHEARRAF

M. BEEHARICIXCEHES 190 5 2 S 2 2

IMAME:  BHEFTTIRIC X 581 F % 88 5 AT R KJE

PEMRN: KK

M HE: 400-1818-188

MG www.1234567.com.cn

(64) WL [FIFENEE 4 B AT PR A 7]

Ml WA BN TSP 5 o0 K JE 903

TRl WA BUN TR 7 SN iR 55 2 A%
BEREN: B

AR iE: 4008-773-772

A\ P www.5ifund.com

(65)  Lighfie it EAIRA A

VMR _F T I AR X Rl XM PR % 1333 5 14 4% 09 FRIT
Ik BTV AR T IX Bl KM PR MK 1333 5 14 %
EEREN: W
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http://www.zlfund.cn/
http://www.1234567.com.cn/

MG 400-821-9031

M3k www.lufunds.com

(66)  AbHUHLREEEHE AR A A

TEM AL JEETT R X TR E AL 2 5455 2 = 222 o

IrAHNE: AL IX T AR E A0 2 540055 2 )= 222 #0

REREN: FHk

R TE: 400-618-0707

M%k:  www.hongdianfund.com

(67)  ERiFFKMEEHARAF

FEM AL R TITRES BT X S AR 6 5 105 %-3401

INAMEE: TN TTHEER X EWRTEZR 1 5 ORFE BRI B RS 12 %

PEARN: HE

HARHEIE: 020-89629066

Mk : www.yingmi.cn

(68)  ALRUEIR O AREGHE AR A A

VEMRhE: JESC T X R AU HE PG % b A B A el 3 (PE)N-1. N-2 HBRHR S AT
M5 )% 518 =

IRl JEHUHTEE X 2R AU RE PG % SR B I (PEFT)N-1. N-2 S BUE R S AR T
th5 /2518 %

REREN: FHHE

M HLE: 010-62675369

M3 www.xincai.com

(69) deniERIEE B AR A A

M AESTTEE X =M 12 5 17 57 5 157

IRAMNE: AEHTTIEM IR EE T K X B+ 147 18 51 s AR B HES A Ji# 15 2
FEARAN: ETT

R TE: 95118

M4ik:  kenterui.jd.com

(70)  HEEA (bs) BEEHARA

ML AR FEEXERE K152 5245 =
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http://www.xincai.com/
http://fund.jd.com/

IroAatitil: AR PRI X B TSR 1 S BRI RO A HE S R
FEREN: BER

R HLAE: 4008-909-998

Mdk: www.jnlc.com

(71)  ZEEESWHEHEARAF

FEM L YN RTRAS A EX AT — 8% 15 A #5201 % (NBEGIITTRT#E s 558 1
IRATD

FRAMYE: RIITT R L X AR =B TR BHL T i A B 17 % 1704 =
FEfEAN: TEO WEE HOWE

ZJRHLIE: 400-684-0500

Mdk: www.ifastps.com.cn

(72) AR EEEHEESHERRAHR

MR bR E X B 10 5 1 1 /2 101

ottt 6 RTTTEE X DU LA ZR B 10 ‘S RevhIX 4 Sk
BERFN: B

% RS #Ek: 95055

N W35G www.baiyingfund.com

G PN T AREE A DA A I BRI PRI e A BRI U AR 5 A R 4, JF
FER B B ML AR
(=) EE&TEM S
ERERESEHEARAR ([F D
(=) HRITg5HT S 4 I3
KR TTISRITEESS B
Tk TR PR R 1515 5 2202-2207 =
Jpoctihb: LT RS AP 1515 5 2202-2207 =
BN EHER
Bt & HLE: 021-5298 5566
% 34: 021-5298 5577
BRAEN: R
SIMEI: AR R
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http://www.ifastps.com.cn/
file://///www.baiyingfund.com

(P9 o T B A 7= ) 22 I 2 45 i

YR ARETKIE T R THITEES5 i (RE AR 5 1K)

Al b E T AT X B X WE AR 1318 5 B R ARAT K 6 #k

Ipos ke o E T S OB G 202 5 Ak R 2 SR AR GE 0 11 4%
PATFE SN T

Bk R HLIE: (021) 23238888

£ #: (021) 23238800
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QPR &7

AT G ARG TG T 70 i FI AL 2 0 SR 5 1 (SRR AR 45 5 FO T 0, X % S mT 430 B8 8 7 ik
AT A B MC B AP TR SN 1 S IR PR A SR B IOUGEE T s SRS VERRFAIE, 7E
RS A g FRITC B e, T sRoRE 2 2R KU PR B B M1, R AE #3058 A& RAFIR ) P A Atk oA
B E R E s .

FIZEFTUYIHEME : 117 R 26 D8 B2 5 A PR« 2275 R R B IR B AR sl 7~ AR s, ARG
W B SARYE X [ Y AMR BERE AT, AT IR A A e, SO R A A
o H, FEFIT R ARG, AT F 5 R I AR B Y RLS( Money-supply
Expectations Effect). 3l 57 2k 5 9% 5 23 (Fisher Effect) LA K % 4 & 25 1k (Flow of Funds),
ST EMET . MBS MEEEE. firimEsEs. MnKrZiaidEn=x,
XIFIFGE B TE A BTN, T % 2858 P B B R 3

A SRS - Ja ST AN [ vt PO A e 3 A T AR Y, e I SRR BEAT A AEL, W5
FAX ARG H . IRAEIEE A TahPE. XU UCHC 5 I DA R A5 5 (R A (R iy e 4 e 2
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IIVE B AR B B M R KU A FE AR SR T 5 (A o e 2 R AR Bl IR BURR L
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SRRV AR O o I A E B, & BEAC B B . ZE TR AR B & B R A
FETRHARI 26 b THIE P 45 /N A
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Plaints il R eial. HIRNEE, EALH G RAMEIESRIR, SR 5™ 1)
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MBS, AT R T RN M I LA PP, ERF S ARG 85T B ARRO AT 52 T IE w48
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1) AREBBRERCRMEANKT, AFELEEHE NG RERRS, B
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2) BBHRKZE R USSR BE OB O BRI, IR B AT, e
i B Bl 7y DR IR TR B e BB T M o SR TR SRR A R Z A B R JE R AR e

3) HMEREZR B MTEINTHE: EWEAE AR RE W, AR A
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2. BBHKIET

1) HELHENEMAT AT PROETI I, LZE N ACT RS 1T mEsK
SO TTAMABI AR, H R OGRS KA AN S IR BORBIA ,
1l 5 PR R 2 AR i B AN A R AR A
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K&
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3) EAMER AR M AORIEATAE, #E BRI RIS, DS AR A
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4) EHEMEMERE, R N AEEE RS, I RRSEAT .
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AT EEEAE: FI-CRE RS AR (BiE).
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MR 2017 5 7 A 1 HRATHY GIEZR A SL 8 58 i 4 vk

EHINEY , REEH AR

BB LM TN AKE G SR AT UG PP, KU T GRAT AN SO A 2 < 1) SIS A DR WA e

ik, AH T RS SRR AR A, NI < (0 XU 25 SR R v]

45 RN LA G BRI S LRI B AR 4 RO HE.

O\ FERHRTHGIRE

REA AHRARIL, FAA UG PP

1. WEPKREESFE=HEHNR
o R T
5 T H &H(T)
L 151 (%)
1| s 5t 18,894,695,513.54 28.52
Hr: frizs 18,894,695,513.54 28.52
R SCRFIESR - -
2 | KABRE R 24,732,401,000.00 37.33
Forbre SRR 1) SN GR 45 4
i ' '
3 | BUTHHRA R& A & AT 22,193,803,349.67 33.50
4 | HAhBE 428,497,607.75 0.65
5 | AiF 66,249,397,470.96 100.00
2. IREHFSEEERE
A= U JE| R T PEIE L] (%)
1 35 U A 5 2 T O o % AR
Fodre S = [0 ey g %
5L H ok 4 T 7 1 L A5
Frs G
(%)
75 JIAR A5 1 i 8 AR -
i Horbre S =T D i % -
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555 1E 101 ) 3 < R < B 7 (LK 20%6 Ui
FEAAR T P A B T 37 < (510 IE 1] WY FF) 9% < RATUAS B 3o 587 14+ /1920%

3. EEBRERASTHIRKMR

D BRASFIRKHRESRFIL

i H RE
IR BB -T2 AR YIRR 68
R A 3BT 2 T R R A PR e e 70
e S PN £ 58 2 T S 9 AR R A AR 44

WEHABRA S FIRRPRET 120 RIELLUHA
FEAR T W N AT AR H L B A 5 P S R AR I R 120 R 5 0«

2) HEHARBEAS TR R YR A6 LLF

FFs RRZEIES N

FIIBR BT ™ LA g 5™ | B HIIR G S R v
HFERIEES] (%) FEEES] (26

1 30 KA

57.09 1.65

R f5

Horpre R A7 BB 397 K I

2 30K (&) —60K

11.25

BRI f5

Horpre R A7 BB L 397 K I

3 60K () —90K

6.38

IS

Horpre R A7 BB L 397 K

4 90k (&) —120K

5.99

IR RSN

Horbr: o) R 1788 397 K F
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5 120Kk (&) —397°K (&) 20.38
o o) A7 L WIHE I 397 K HF
BF A5
&t 101.07 1.65
4, WEHNBRHA PR KA 240 RFER A
FEA R A N AT & o H L 4T 28036 4 A7 B2 B R L 240 K 15 1
5. MEBREGF S ORPHEFRELE
7 FE 4 TR P e L
T %5 s b A S E (L)
%1 (%)
1 [E K i d5
2 JeAT
3 SR gF 5,779,774,156.95 8.88
Hodr: WO R 5,779,774,156.95 8.88
4 bR
5 A b K5 3 B 5 5,943,080,418.49 9.13
6 A2
7 [ b A7 7,171,840,938.10 11.01
8 HAth
9 it 18,894,695,513.54 29.01
T SAFEE IR 397 REEFEIA
10
6+ MEFRERHERBA GBS T = #E I KR a4 s 85t B 4
LB
¥ R
R F A 75 44 MR A (JT) SRR
5 (5K)
(%)
19 VR
1 111903103 . 10,000,000.00 997,050,681.89 1.53
1T CD103
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2 200304 20 it 04 8,800,000.00 878,830,604.75 1.35
3 150208 15 [EJ+ 08 8,000,000.00 800,343,376.23 1.23
19 FFE4R
4 111904109 o 8,000,000.00 795,776,707.07 1.22
1T CD109
19 VEFE4
5 111994686 - 6,000,000.00 599,900,332.87 0.92
1T CD006
19 MR
6 111903086 - 6,000,000.00 595,200,690.36 0.91
1T CD086
19 FFE4R
7 111904052 o 4,700,000.00 465,868,003.40 0.72
1T CD052
8 190405 19 4 ) 05 4,100,000.00 409,765,221.72 0.63
9 170205 17 [EJF 05 4,000,000.00 400,215,707.93 0.61
10 200201 20 [EJT 01 4,000,000.00 400,073,908.70 0.61
7~ “BTFEMS5MHREAEHENES T HERIRS
T H i 25
5 3 A 25 P 4 448 XL PE 0. 25(5)-0.5% 8] F B 01X
s 1 A S R ) B R E 0.0764%
4 30 P i S P 1) s AR 0.0289%
et W N BEANAE T H A 25 15 10 4 A 1 1] SR M E 0.0479%

5 A S 2 B A2 X (ELA 3 0.25961% B i A

AR AR A AL A7 i 28 P A £ LK 2] 0.25% 1 L
2 1 P9 IE s 125 B2 O A HMELA 3 0.5%018 L Ut

AR AR A A TE i 125 P A £ 0L IK 2 0.59% A5 O o
8+ MEHIAREA RYME HE ST 8E LB/ BT 48 B STRAES R A

ARSI AR T AR RFAT B SRS
9. BEAGWMEME
D BTkt

AN AT AECR AR AR BIAGELRT R LSRN A7, $2 52 A 2R B € A R
JEHSEN I I - S 34, 78R PR P 4% SE PR SRR, 4 H TSR iias
FHTH SR AR _E T A2 5 B 52 55 AN S 40 (0 T i B2
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2) AEEHGHIRT+ A UESR BRAT FARAIIA RIS R TSR A, B R T 2 )

HAl—FEAZEI AT T AETTHITETE.

3) HANZIE IRk

e 47

EX.1(60)

1 A7 PRIE S

2 2T IE S Sk

3 SRS, 426,861,228.06
4 IR HAT R R 1,636,379.69
5 HoAt Rk -
6 Rt -
7 HoAh -
8 At 428,497,607.75

4) HFHEEIE RE RIS AR
VU TINJR DY, SR GRS F i S E B 2 U A S St rTRE AR R 2
G MAEEA NI T AR R A S AR RE R, TRRAREGEHA, 8

RIPSHAIEEINIE

N~ ZEEHLS

S E B R BRI kS5 T L 1 DB i ) S U B RS P S I 77, (EANRAIE

Hag—E /A, WATRIERICES.

5% A 5T R SR A 4 B AR S < O 55 R

R RIEAEW ST AMURIAREI . Boa N,

R iE %/ﬁ@% b A AE Elfﬁ%{ﬁq&
pirBt o2t 2D B AR W@ mEpEE | O—06) @-®@
HEZEQ) @
2005/4/13 & | A| 0.6628% | 0.0251% | 1.1932% | 0.0000% | -0.5304% | 0.0251%
2005/12/31 | B| 0.8377% | 0.0307% | 1.1932% | 0.0000% | -0.3555% | 0.0307%
2006/1/1 % | A] 1.4773% | 0.0274% | 1.7093% | 0.0002% | -0.2320% | 0.0272%
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2006/12/31 | B| 1.7199% | 0.0313% | 1.7093% | 0.0002% | 0.0106% | 0.0311%
2007/1/1 % | A| 3.3267% | 0.1387% | 2.4441% | 0.0017% | 0.8826% | 0.1370%
2007/12/31 | B| 3.5741% | 0.1410% | 2.4441% | 0.0017% | 1.1300% | 0.1393%
2008/1/1 & | A| 2.6698% | 0.0568% | 2.4264% | 0.0027% | 0.2434% | 0.0541%
2008/12/31 | g| 2.91599% | 0.0608% | 2.4264% | 0.0027% | 0.4895% | 0.0581%
2009/1/1 % | A| 0.7748% | 0.0302% | 1.3500% | 0.0000% | -0.5752% | 0.0302%
2009/12/31 | B| 1.0174% | 0.0321% | 1.3500% | 0.0000% | -0.3326% | 0.0321%
2010/1/1 & | Al 1.2029% | 0.0326% | 1.3500% | 0.0000% | -0.1471% | 0.0326%
2010/12/31 | B| 1.4463% | 0.0360% | 1.3500% | 0.0000% | 0.0963% | 0.0360%
2011/1/1 % | A 2.5841% | 0.0618% | 1.4597% | 0.0001% | 1.1244% | 0.0617%
2011/12/31 | B| 2.8303% | 0.0657% | 1.4597% | 0.0001% | 1.3706% | 0.0656%
2012/1/1 % | Al 2.7042% | 0.0011% | 1.4178% | 0.002% | 1.2864% | 0.0009%
2012/12/31 | B| 2.9506% | 0.0011% | 1.4178% | 0.0002% | 1.5328% | 0.0009%
2013/1/1 % | Al 3.2795% | 0.0020% | 1.3500% | 0.0000% | 1.9295% | 0.0020%
2013/12/31 | B| 35266% | 0.0020% | 1.3500% | 0.0000% | 2.1766% | 0.0020%
2014/1/1 & | Al 3.8365% | 0.0019% | 1.3500% | 0.0000% | 2.4865% | 0.0019%
2014/12/31 | B| 4.0853% | 0.0019% | 1.3500% | 0.0000% | 2.7353% | 0.0019%
2015/1/1 & | A| 2.6756% | 0.0023% | 1.3500% | 0.0000% | 1.3256% | 0.0023%
2015/12/31 | B| 2.9221% | 0.0023% | 1.3500% | 0.0000% | 1.5721% | 0.0023%
2016/1/1 & | Al 2.0543% | 0.0012% | 1.3500% | 0.0000% | 0.7043% | 0.0012%
2016/12/31 | B| 22993% | 0.0012% | 1.3500% | 0.0000% | 0.9493% | 0.0012%
2017/1/1 % | A| 3.3685% | 0.0016% | 1.3500% | 0.0000% | 2.0185% | 0.0016%
2017/12/31 | B| 36165% | 0.0016% | 1.3500% | 0.0000% | 2.2665% | 0.0016%
2018/1/1 % | A| 3.0643% | 0.0018% | 1.3500% | 0.0000% | 1.7143% | 0.0018%
2018/12/31 | B| 33113% | 0.0018% | 1.3500% | 0.0000% | 1.9613% | 0.0018%
2019/1/1 % | Al 2.1550% | 0.0006% | 1.3500% | 0.0000% | 0.8050% | 0.0006%
2019712/31 | B| 2.4005% | 0.0006% | 1.3500% | 0.0000% | 1.0505% | 0.0006%
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