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=

2
by

AN

oF B
O
2N

EHIEENM

7.4.13.4.1.1 RIZR R i T
A NRTTG
A FIR
20204E 12 A 31 14EBAA 1-5 4E 54l B AitBE it
H
%
BATAEK 13,683,946.34 - -1&683946j
SR & 6,948,859.64 - -16,948,859.64
17t ORIE 4 45,514.50 - 45,514.50
I%ﬁfﬁ 7 153,147,186.20| 431,621,500.00 -133,902,989.67718’671’67857'
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AR LS R B VR & B 5 % 3 4 2020 4E4E Rt

_\A N N2 \‘Eli
Bz W‘Ef{ﬁﬁ - - - 522,266.86] 522,266.86
ayy,
YRS - - 4 8,515,390.78/8,515,390.78
N - - - - -
AL ER T R . - - 102,657.38| 102,657.38
16 ZiE FIT AR ] | i i i
}iz
HoAh 55 7= - - - . _
Hre Rt 173,825,506.68 431,621,500.00 -143,043,304.69 748,490,311.
37
Uik
FE AR R - - - - -
2 Gy G Rl A . ] ] ] ]
f5t
et ik - - - - -
S HH (R ) 45 il 10,000,000.0
O 10,000,000.00 - - St
LK 0
W ASHIF 25 0
rjﬁ‘{f‘ﬁ " i . 1 1,309,444.1811,399,444.18
Yy,
A B[] 38k - - 4 1,747,715.06|1,747,715.06
WA B
BEFS E@}N A 1 - | 375454.92 375.454.92
NATHLE B - - - 99,053.59 99,053.59
WA B
BE ﬁi s - - - 57,017.52 57,017.52
AS
AT AZ 5 % F - - - 352,779.39 352,779.39
[N AZ i Bl - - - 27,245.39  27,245.39
AT F R, - - - 2,749.23  2,749.23
SAH R - - - - -
16 ZE T A5 A7 ) | i i i
fii
HoAth 4745 - - - 181,413.19 181,413.19
Uikpigsean 10,000,000.00 - J 4,242.872.47/14,242,872.4
7
] % 5 R B Bk 163,825,506.68  431,621,500.00 -138,800,432.22|734,247,438.
| 90
FEBER
20194E12 A 31 14D 1-5 4F 5P E B &1t
H
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R =
g

WRAT AKX

11,551,932.08

11,551,932.0
8

G

218,213.83

218,213.83

A ORAIE S

41,277.01

41,277.01

AT oy M il Bt

Fz:

83,432,733.57

83,432,733.5
7

TRl 5™

TN IR 5l
AV

S CUIE ST 5

-+
4

2SR S,

3,799.85

3,799.85

JS2 ST IBEA

o AT ER K

127,582.36

127,582.36

o JiE P45 B
F

11,811,422.92

83,564,115.78

95,375,538.7

0

'~

eI K

A2 5 1k <Rl

15

(e G A

S th I o

FATIESRE 5

+,
A

465,341.25

465,341.25

oA [ 3K

234,300.60

234,300.60

VRS PN
i

48,293.95

48,293.95

RATFEE 9%

16,098.00

16,098.00

LA B A5 R 5%

A

25,141.13

25,141.13

A2 5 B

92,332.45

92,332.45

IV AZ R B

A A

AT AU

o SE TSR A7

15

HoAt 47453

134,165.05

134,165.05
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Uikpigsean - - 41 1,015,672.43/1,015,672.43

F 2 UK R B 11,811,422.92 94,359,866.2
- - 82,548,443.35

| 7

7.4.13.4.1.2 FIZR X B R0 BT

RN RS BB A, OB T AR A AR E AR R R, FIER R A
o HHL RGN, AR ZMREA B 95 > U E AR BI85 3 4 55 7= 14
* {EFE IR . IE BRI R REIG INFE & =18 E, EER R R/ DI 4 5

FEVEE

P R H AL S P 1 E )
g (R NIRRT
AH 2 XU AR = ) AR Bl
Sy AF AR EER
2020 “F 12 A 31 H 2019 £ 12 A 31 H
FZ T} 25 AN S -2,465,958.66
FZ T[4 25 N S 2,484,718.76
7.4.13.4.2 ANC X B

AN RS & 45 < i L ) 2 8O AE BR R B g Jt B DR ANV R AR Bl i AL Bl
JE o A SR TR 57 A BT AR M, BRI IE RSN RS -

7.4.13.4.3 F AR R

At A IR 2 i 2 40 T 4R 4 i T L) A 0 [ R S I 4 5 TR ok 717 3 R 2 A
AN ZR LA T S 4 DR 2R AR Bl T A AR BB R R o AR < B B TR AC S B |
T BARAT 18] [V T3 58 55 IR SR A5 BT T I P A AR A IR SRR T BRAMIE 95 R AT 2
T G 28 DL BURE R S T R0, ] SRR T UE S 11 3% B Ak U Bl ) S

AT A T AW EE R R AA IR, RAHCE B sk, 8
T A AR L S BUR 1 43 HT, G5B RS TS AT RO, 80 927 T B e A
POE ; JB LN BANUESR 1 8 M 0 W B B A0 MT s PR A R 4 [F) 0 s Y B P 48 8 e
AT . ARG S E PN E NS 2SO B AR A, A5 g . 55 i
B BREHSHITEIE, SR BEHE BT I, SRS RO AT RE R A AR
A% AU

% 60

=

1, 380
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AR LS R B VR & B 5 % 3 4 2020 4E4E Rt

BEAh, AR Sk 8 BN HN A SE G I R IIEZR O i St 4%, e iz 2
Tt B VR RS EAT AR B B, 048 VaR (Value at Risk) FEARSE KM A A< 2 4 Tl
I AEAT R KU, R NSt XU R 47 R B A 2 1

7.4.13.4.3.1 FHAhA#E XK i
SR NRMT
AR FAEER
2020 4£ 12 A 31 H 2019 4E 12 A 31 H
3
34
A &t
ARRE o
N RN E Ny FIXIE] P
18 LA
fE kb
(%)
1 (%)
oM ARl T T — SR | 133,902,989.67 18.24 83,432,733.57 88.42
I Lt A g R o g - - - -
T o E s = — e %t | 584,768,686.20 79.64 - -
T o EmE s — e m i
7
FATAE ARl P — BGIEF BT - - i .
/\4@ = = - =
it 718,671,675.87 97.88 83,432,733.57 88.42
7.4.13.4.3.2 FARA#E XU F R 201
AFEEEFEN IS F i & 0 W 7 100 A8 358 4 1) HoAt AR i XU HEAT 208 R RN
i HAtAN A RS O BBUR M 2 M, S T 78 A AR BN R T, BN
e MRAEEF. AREMIAR SN, Bt & B P A T A R . IF BN AT RE
BN TP 1 E,  FOEER IR T RE DD A 4 B R VA
Sof 58 P Ao % H JE 4 B e 1R 0
g (AL ANRMoo)
R G AR B ) AZ 5y A HE EEREE
SHT
2020 %F 12 A 31 H 2019 £ 12 A 31 H
G\l % b e kv
T o M LB S -272.332.309.01 21,772,688.02
i 5%
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o L A S
A Ml 5 AR HE T 272,332,309.01 -21,772,688.02
/b 5%

T S BERE= T N RIRAT A0 1 1 S AR R (BUE) +1%.

7.4.14 5 B T EFM M SRR F E 5 A R E IR

1. 7RSI

WA R H, AT T B 17K S I

2. HAhE T

(D ARl

BB CEUE THRATAR. SHANE INBREERTE . ARG
AL TT LA S oA <5 47 £ DR PR AN, A et (B S IR TR (EAE 5

®ER e T AN RIME

T 2020 47 12 A 31 H, AFEEFANFFSEUA RN E T2 BB N S5
b gt = oo o N B — R IR AR F Y IR T 132,817,309.01 76, R4 NEE —JZIRIIAR
NN T 585,854,366.86 7T, okl 7y N = EIKIARA (172019 4F 12 31 H, Ak
SR IRFSE LA SR T B B AR B T N 2 A5 35 1 A il 7 7 oI 2 R R IR
REBUNANR T 82,412,552.07 76, X7 N5 —E IR AR AR T 1,020,181.50 76, TGk
RNEZERERED

O SO B FITJ J2 K ) =K AR )

AR G YR RN SO T B2 IR B IR A DR £ T B AE AT 5 43 v B TR AR —
Y

XTUESRAE o e BT IS, A I E R IR 8 o ANiEREUE T 3E A RAT
SR, ARG 2 TR H B8 5 K K A 1) 5 PR B KA O T 2 1) 2 S 1
FUINZE—E U FFARE At A 18 5 o i R S A A ) PTER e A B B, # E AH R
JIRIEASAEE = % Ty =2/

T UESRAE G B BT A R e . AIACH TR, A IRAC B ANE BRI BB, ASE S A
2T 38 Gy ANTE IR LR 5 25 10 A SO EFINEE — J2 0K AR Al 7 8 8 v B R A ALY
PSRN B, B8 AR OB OB 8 58 — R IR =R K

58 R IR SO B ) 4 AR AR B AR )y 42 400

RIS T ARG VIR FER A RN ERI 5 A5 =2 RS T, A G AR 5 1]
RRAELEZJZRA RMEFEN G .
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(2) B efrash, BET AR H AR & J0 5 EU U 10 HAb 22T
3. WSS ARR AL
RSB T T 2021 4 3 H 29 HE ARSI 548 18 AAtHE.

BRBEHARSE
8.1 IRESHE=HEHMN
SRS AR
o) FH por o 4 S 7 1Y L A
(%)
1 B o $5 5% 133,902,989.67 17.89
Horprs 2 133,902,989.67 17.89
2 FewT ; ]
3 li] 5 AL 28 % 5% 584,768,686.20 78.13
Hrp: fiize 584,768,686.20 78.13
B S HFUE SR - -
4 BT - -
5 S RATA R - -
SEN IR 4 il gt = - -
Horre S B 1) 3K
NI G Rl ™
7 f%ﬁﬁﬂ%ﬂn%ﬁ%ﬁ{ﬁ 20,632,805.98 2.76
a1t
8 Hofh 25 1058 7 9,185,829.52 1.23
9 At 748,490,311.37 100.00

T AT AR T AR R A 8 5 PR Rl A2 Sy LA BT AR

8.2 MEMIRBAT W RNBER R LS

8.2.1 WEHIRIZITW A RIIFEABRERRA S

o B P 34 T P

i RSl namE o
fEELB (%)
A VSN NN <N | 4 - .
B KA ) .
C il 3 83,304,988.46 11.35
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R FR AR HLE R IE I B IR A B 5 1% G i 4 2020 FFAE R A

5 B0 0. VR ROKAE = A

VAl 4,063,836.00 0.55
E e TN -
F AR MEEN 2,815,410.75 0.38
G ZIIEH . CAEFRTEDL 6,302,478.00 0.86
H {18 A 4,019,068.00 0.55
| 5 R ORI E B EAR RS

b 3,412,254.84 0.46
J St 23,154,583.00 3.15
K J5 Hi b 4,250,835.14 0.58
L ALGT AT 55 i 55k 2,570,295.00 0.35
M REZEHIF 7T AN AR S5 9.240.48 0.00
N IKF . BREEAN o HL A5 it i EE D -
o) JE RS B HAN A AR 55 ]
P e -
Q PAER S T AR ]
R A AEE ERR -
S L -

At 133,902,989.67 18.24

8.2.2 MEHIRZATIL A RPBREBRERER TS
ST AR T R R R A 8 T A B 5T S L 45 B R

8.3 JIRAR A FME 5 2 B 15HE L KN EEFF B BT IR R4 3 4
GEUAAL: NRMTT

oo P e
F5 | REAAR % ZE A4 FR oz () o~ E \
HHE EEB1(%)
1 600887 FRF Ay 205,800.00 9,131,346.00 1.24
2 000333 LHIEEH 83,900.00 8,259,116.00 1.12
3 600519 HINFE G 3,300.00 6,593,400.00 0.90
4 600009 N 83,300.00 6,302,478.00 0.86
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5 002142 TWARAT 175,600.00 6,205,704.00 0.85
6 300124 N EAR 63,300.00 5,905,890.00 0.80
7 600036 FHRRAT 133,500.00 5,867,325.00 0.80
8 000568 VI 24,700.00 5,586,152.00 0.76
9 600031 =—HET 158,800.00 5,554,824.00 0.76
10 000858 TR 16,600.00 4,844,710.00 0.66
11 601318 P2 50,300.00 4,375,094.00 0.60
12 000002 Jikl A 147,800.00 4,241,860.00 0.58
13 300760 ik Eyig 9,800.00 4,174,800.00 0.57
14 600900 KIT 212,100.00 4,063,836.00 0.55
15 600276 fE 3 5 24 36,100.00 4,023,706.00 0.55
16 600258 iR s 189,400.00 4,019,068.00 0.55
17 000933 PR K Ay 483,100.00 3,855,138.00 0.53
18 601601 Hh [ R AR 91,900.00 3,528,960.00 0.48
19 300059 RITE 102,500.00 3,177,500.00 0.43
20 002624 SEFH S 106,400.00 3,138,800.00 0.43
21 600600 T i 31,400.00 3,121,160.00 0.43
22 300014 fe.A4 4 B 36,326.00 2,960,569.00 0.40
23 603939 w25 31,100.00 2,804,909.00 0.38
24 002475 S 46,200.00 2,592,744.00 0.35
25 601888 Hp ] A A 9,100.00 2,570,295.00 0.35
26 300073 DA LS 39,300.00 2,548,605.00 0.35
27 000725 HRTTA 424,700.00 2,548,200.00 0.35
28 002460 =N 24,000.00 2,428,800.00 0.33
29 002078 NSRRI 165,100.00 2,382,393.00 0.32
30 300037 B E I 22,800.00 2,311,920.00 0.31
31 600740 PG AR 323,000.00 1,902,470.00 0.26
32 600703 —EH 55,200.00 1,490,952.00 0.20
33 688510 L% =5 5,991.00 152,950.23 0.02
34 688777 RECETI N 1,629.00 125,628.48 0.02
35 688617 BREST 1,673.00 124,571.58 0.02
36 300884 PR v, 2,442.00 104,174.91 0.01
37 688699 PG 1,869.00 103,112.73 0.01
38 300920 T BHE: 2,503.00 85,427.39 0.01
39 300999 Glvth 924.00 81,579.96 0.01
40 688571 PRy 8,200.00 64,944.00 0.01
41 688585 ER R 4,922.00 61,574.22 0.01
42 300926 R RS 3,584.00 38,563.84 0.01
43 300919 H A A 610.00 37,521.10 0.01
44 300896 BER 62.00 37,408.32 0.01
45 300911 ¢ Re 783.00 30,005.04 0.00
46 300927 LR 2,163.00 28,962.57 0.00
47 003026 Him R 461.00 21,740.76 0.00
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48 300910 Sty BT 442.00 21,158.54 0.00
49 300891 HEol 1,143.00 18,745.20 0.00
50 003029 #HKIETC 716.00 18,716.24 0.00
51 003028 PRI e 432.00 18,010.08 0.00
52 605179 — £ 939.00 16,582.74 0.00
53 300913 JE e EHE 630.00 15,082.20 0.00
54 300890 HFE1E 286.00 13,971.10 0.00
55 300925 EARG R 353.00 13,177.49 0.00
56 300895 A5 B 283.00 12,819.90 0.00
57 300879 KA 453.00 12,285.36 0.00
58 300882 JiNEE e 440.00 11,347.60 0.00
59 605155 [N 350.00 10,668.00 0.00
60 300892 i B i 175.00 10,501.75 0.00
61 300893 FA T B4y 276.00 9,682.08 0.00
62 300918 A L 1,063.00 9,503.22 0.00
63 300881 B R TR 291.00 9,402.21 0.00
64 300887 T JE I 124.00 9,240.48 0.00
65 300922 KRB 287.00 9,063.46 0.00
66 300917 FER RS 281.00 8,975.14 0.00
67 605277 BV HLT 507.00 8,593.65 0.00
68 300908 b5 B 132.00 7,978.08 0.00
69 003030 44 By 480.00 7,286.40 0.00
70 300886 N 147.00 6,713.49 0.00
71 300889 % i A 222.00 6,686.64 0.00
72 003031 g L T 387.00 5,909.49 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
5 % SR % ZE A4 FR AR LN EH B E L
(%)
1 600887 PR Ay 8,498,616.15 9.01
2 002460 =i 6,989,805.30 7.41
3 000333 ELHIEEH] 6,395,597.00 6.78
4 600900 KT HL )y 5,999,180.00 6.36
5 002142 TIRERAT 5,994,715.00 6.35
6 600519 =2MNFE 5,675,691.00 6.01
7 600009 N 5,587,767.51 5.92
8 002078 e 5,498,773.69 5.83
9 300258 R 5,314,193.00 5.63
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10 002375 S B Ay 5,280,964.00 5.60
11 600036 R RAT 5,073,243.00 5.38
12 000933 PR K Ay 4,998,706.00 5.30
13 300014 LA RE 4,997,160.30 5.30
14 600031 =—HET 4,996,341.00 5.29
15 002475 S 4,994,459.00 5.29
16 000001 FRARAT 4,932,016.40 5.23
17 601233 A B Ay 4,926,360.80 5.22
18 002399 I Fifs 4,503,997.00 477
19 600201 VA 4,502,290.16 4,77
20 000725 HRTTA 4,500,512.00 477
21 002831 IR R 4,499,550.04 477
22 600258 NS 4,496,239.00 4.76
23 000710 D15t 2 [A] 4,108,565.00 4.35
24 600600 T 3,999,429.00 4.24
25 000002 Ji BlA 3,997,990.00 4.24
26 601318 [ P2 3,996,238.00 4.24
27 300124 NHEAR 3,995,798.00 4.23
28 000568 PN EE 3,993,902.00 4.23
29 000858 i RO 3,981,887.03 4.22
30 300760 B RST 3,980,321.97 4.22
31 600391 WU RS 3,978,774.00 4.22
32 300078 A 3,680,612.19 3.90
33 000810 B 42+ 3,622,191.38 3.84
34 601808 Hh R Al 3,616,681.64 3.83
35 601601 ORI 3,498,188.00 3.71
36 600276 1E Iy % 2 3,488,665.27 3.70
37 300677 GRHEST 3,341,603.00 3.54
38 002212 KA 3,327,090.00 3.53
39 002757 B 24 A 3,318,753.50 3.52
40 603809 ZRelAn 3,274,069.00 3.47
41 600297 LR 3,117,499.50 3.30
42 300593 W RE 3,115,791.00 3.30
43 600741 IR 2R 3,107,610.00 3.29
44 000651 ¥4 1 A 2,999,465.00 3.18
45 601166 PVARAT 2,998,600.00 3.18
46 603589 H-¥2 2,997,795.00 3.18
47 002624 SEFRH A 2,997,251.00 3.18
48 600703 =G H 2,996,905.00 3.18
49 603939 MEH G 2,990,301.00 3.17
50 300059 R E 2,897,095.00 3.07
51 600438 T By 2,700,935.00 2.86
52 002126 RS By 2,608,746.00 2.76
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] 5 B LI R T G B R A B S 5 B 4 2020 SRR JER TS
53 600004 Hz=HL 2,499,558.00 2.65
54 603936 G 2,402,029.00 2.55
55 603728 ng A 2% 2,216,425.96 2.35
56 000426 a4 2,201,647.00 2.33
57 603167 R 2,119,222.00 2.25
58 300687 HEBRE 2,076,538.00 2.20
59 002020 TR 25k 2,054,261.00 2.18
60 603040 AL bR 2,053,289.00 2.18
61 600740 L PEAEAL 1,999,847.00 2.12
62 603369 A2 1,999,497.00 2.12
63 601689 PiH £ 1] 1,999,415.00 2.12
64 000100 TCL BH% 1,999,333.00 2.12
65 300073 AR 1,999,217.00 2.12
66 300037 B H I 1,995,744.00 2.12
67 600585 2K e 1,995,136.00 2.11
68 002032 75 I IR 1,994,370.88 2.11
69 603659 BERROR 1,991,298.00 2.11
70 603986 JE 7 G 1,990,566.00 2.11
71 300558 DIEZ 1,988,116.00 2.11
72 601888 o E 1,983,750.00 2.10
73 002081 G i 1,949,824.00 2.07
74 600549 EREEN14 1,929,912.00 2.05
e "SENS AL AL S (R A e LR B R A, AFEA R S
.

8.4.2 AT & B0 H W E S ™1#H 2% BUHT 20 2 KRR 4
SR NRMTT

b W) A 4
75 % ZEARAY % ZE 44 R PN o i LR A B E L
Bl (%)
1 603809 L Aive 7,414,151.00 7.86
2 601688 HITRAF 3 6,791,293.00 7.20
3 603378 WtAilfke 6,362,289.78 6.74
4 300258 TR 6,333,353.47 6.71
5 000001 P ERAT 6,125,413.00 6.49
6 600438 18 B 5,707,501.96 6.05
7 300677 GARHETT 5,685,320.00 6.03
8 002460 =L ING 5,656,136.20 5.99
9 600720 sl 5,628,938.40 5.97
10 002375 VB By 5,483,115.00 5.81
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11 601233 A E&JBE 47y 4,979,493.00 5.28
12 601336 B ELR RS 4,467,713.00 4.73
13 603018 e R 1A 4,410,203.40 4.67
14 603659 BERK 4,354,369.00 4.61
15 600030 HEIESR 4,291,875.00 455
16 002831 LGk 4,182,360.28 4.43
17 603179 BRIy 4,103,717.00 4.35
18 300298 —IEEY) 4,063,860.00 431
19 002541 8 PR A 3,987,505.00 4.23
20 000810 B4+ 3,922,298.85 4.16
21 600741 IR 7 3,902,354.00 4.14
22 603306 Rt Rl 3,741,349.20 3.96
23 002078 A BHERY 3,735,005.00 3.96
24 002399 I i 3,718,674.00 3.94
25 603678 KAEH T 3,622,610.00 3.84
26 002212 KNG 3,607,394.16 3.82
27 000710 DU gy 55 (A 3,503,881.15 3.71
28 600201 By 3,501,310.56 3.71
29 300014 fe. A48 BE 3,490,034.12 3.70
30 300078 JNel[Eays 3,477,460.00 3.69
31 600391 U RS 3,416,214.00 3.62
32 002597 SR 3,389,908.00 3.59
33 002548 GHAR 3,311,988.90 3.51
34 601166 PVART 3,267,736.00 3.46
35 002174 U RARE:S 3,236,320.00 3.43
36 000651 AR 3,230,285.00 3.42
37 603203 PR Ay 3,226,591.60 3.42
38 688111 EALIPLYN 3,204,838.96 3.40
39 600584 KR 3,179,119.00 3.37
40 603589 M7 3,065,051.00 3.25
41 601928 R AL 3,015,634.00 3.20
42 002126 B By 3,012,584.00 3.19
43 601808 Hh v R 2,989,812.94 3.17
44 603040 AL AR 2,953,323.20 3.13
45 600297 J IR 2,933,219.70 3.11
46 002757 B %A 2,877,443.00 3.05
47 600990 VY61 ¥ 2,867,297.59 3.04
48 603728 ne 28 2,835,254.00 3.00
49 300593 B e 2,721,782.51 2.88
50 002156 1 & T 2,647,123.40 2.81
51 600549 IEAREEN4 2,569,136.00 2.72
52 600760 HHRTTIL K 2,546,344.00 2.70
53 002402 RS 2,481,477.00 2.63
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