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=, AEAH (THREHLL-"SIHEF]) 28,183,318.65 26,583,611.94
e TS EL S H - -
M. #FE FTimble-S5EHED 28,183,318.65 26,583,611.94
6.3 FrEENR (EL&HE) TR
SR B IR R A B IS 1 7 4 (LOF)
ARG 200941 H 1 HE 201946 A 30 H
Bfr: NRMo
PN
WH 201941 H 1 HZE 201946 H 30 H
TS R4y B FE PR ER G A

gé;ﬁmﬂﬁﬁ HERGE (Ee 380,714,647.19 -231,767,528.19 148,947,119.00
s zlg’ﬁ‘ﬂﬂéé‘,gﬁaﬂﬁﬁiﬁg% - 28,183,318.65 28,183,318.65
AR NE CREIFNED
RV 1B S R 7 et
M2 e E AR S E R E IR 147,553,988.20 -73,144,871.95 74,409,116.25
Pl 5 )
Horp: 1S HIEK 342,085,010.53 -176,112,963.93 165,972,046.60

2. 5L 48 IRl 3K -194,531,022.33 102,968,091.98 -91,562,930.35
LN B S R TS EE DN - - -
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A3 B FE P A i 2 v e AR
g GR{E R Pl 3E 7))
| W (EE
gﬁ)ﬂiﬁﬁﬁﬁ%ﬂ G 528,268,635.39 -276,729,081.49 251,539,553.90
AT L HAE]
THE 201841 H 1 HZE 201846 A 30 H
T AR EERE B &R A
—. i (L
@ﬁ)%ﬁﬁﬁ%ﬂ (B 331,446,226.06 -180,231,417.21 151,214,808.85
T ARHIZE B A
- 26,583,611.94 26,583,611.94
é@ﬁﬁm@<$%ﬂm>
« RHR SRR S e
Eﬁ%%ji#%ﬁiézztii (Q@EZIER -94,931,155.59 50,908,946.42 -44,022,209.17
BRI SIS
Hodr: 134 HIEH 62,096,916.54 -30,933,724.12 31,163,192.42
2.3 & Al K -157,028,072.13 81,842,670.54 -75,185,401.59
. A& ESnERFa A
A3 B A 77 A Y 2 4 i AR - - -
gl) QFE N> L5 385D
| M L
z%ﬂa)ﬂjzﬁﬁ¥§%%$z ( 236,515,070.47 -102,738,858.85 133,776,211.62

IR PRI S5 AR R AL BB 7
A 6.1 & 6.4, MR FIMTTNEE:
SEHAGATIN: HmE, FEXSTTERTAN /E, S astA: Rtk

6.4 RTME
6.4. 1 S HAFN

B 2R KE AL B IR B e (LOF) (AR AdeE™) P EIER B LN (UUF
Bk rh FENIE M 23 UEME VR T [2011]1094 5 (&A% HE I 2 5 i b L BUE S e 2 4 (LOF) 334E
LA i, mEZRESEHARA K (he NRIEMETEF R I EE) M CE R RS
anfiC B IR R (LOP) HEEaFE) AJFHEE. AESARAMITNN, FEPRAE, Hik
BT FEENOIR NG T & A B IS E AR 309,147,715.70 G, W& WK IEH REH TS s
PR3 ) 4 KT R B 7 (2012) 56 125 S BTG T RAIIE. S P ERER S8 %, ARGEE G

T+ 2012 4 5 A 3 HIEAER, AR H B3y 3Ry 309,291,926.63 4 a4 4, Horh
IR SR BT E 144,210.93 B MH. AREMRESEHNNERESEHGARAT, EEHT

BN EE BT A BR A ], BEAB I AN ONIE & RAT
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AR (A NRIA ENIESR S A )« (AR BE A HLA 5 58 35 B AMIE SR B8 & BAT /M%)
A 28R R i A EE R I B 2 (LOF) g & Al) AUAH RMUE, NI A0 Fl A A
ISR AE O A ERIE R 2 3858 U2 M 7 5 1 T S 19 6] 2 it XA 7 M ML) S A
MIaEte (045 ETR). iR, HUTA. MW TR UL i EIE I 2 SR VPR G i i A
L o A G AT (1 DL BT AE 4 AN B BURF 5 23 1 LA AMIR T 2 < B 1B 1K) 5%, LA,
REMBEEEME. FHRESMNICR IR . #7THEe GF ETF MBS AMETREH
FAH) 60%, FHAMIGT 809 BT TR w R AE R CEUIRERESZR G R AR, RS i A 7
IR TEEU ETF; LS #E 900 A EIE T 2R G dh Fa 8. SRR Wb 48 B A v dh I M F5 0
RS AREHNLSHERAMEDY: BRI SHMICERS (ElimiEio.

AW iR MARE RS E AN EREGE AR AT 2019 4 8 H 26 Hitt#EdRk .

6.4. 22 THR IR ) 4 ) 22 A

ARFEE 5 MERAL I BGHT 2006 4F 2 H 15 HAARK (b v — FEAHEN) Fi1 38
TRAAR S THHEN . H S AT PR A 2 T DU S P AR T Al 2 T v DU A e DA B LAt S E (U R &
PR S THAEN]), o ERIE AT I CUEZR IR R A5 B4 XBRL BEHCER 3 S<tFEEi i Al
FERERES) T ENEFF RS QEFF R RS TSRS (ERAER W
Me B4R viHe < (LOF) ZEE& R A [FEIE b 2 A AR HIA SSHIE S S0V I HE AT b S 55 14 2
il o

6.4 3MAFA MY o THEE N J HoAth A SR e H P B

AREEA 2019 AR B AR R AT G At HEN SR, FSE, SEREHh R ARG 2019 4
6 A 30 HEM&REL LA K 2019 £ 1 A 1 HZ 2019 4 6 H 30 HIARIFILE BRI £ 154 2 5h 1%
I PSS

6.4 48R EHFTRAKSTHER. St SR —HEEREE BN
A PRI 2B ST SRl — HIE R RS A — 2.

6.4.52%5 B IE I ULEA
A FE G AE AR S WAE] TE A W 2 T 25 I
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6.4.6BLT

FRAE B « B SR 5 5% e Jm W i [2008]1 -5 (50 T Ak pir 54 A D0 BB 38 51 ) 4 4 [2016]36
5O T AT E AL SE S E RO A B AT . W HL[2016]46 5 (O T3 — 2D B A TH A B 04
B 5 SR A RBUR R AN . W RL[2016]70 5 (ST S @b ALAL) [R] b A R 45 16 (i B I 556 () b 78 i
HN) A [2016]140 5 (ST IR G Pii o OT R 20H Bl B IR 5% A5 BB R UK 138 50 ) W B [2017]2
T CRTBAE T M BB K R U A Fe il &) . A AI[2017]56 5 (SR T B8 i EBLA K1)
BT AN WAE[2017]90 5 (5% T R[] 5E 537 HE U AR 1 S5 05 (A BB SR A ) S A AR S5
W AN BEZ AR SE 55484, FEBIIFR AT

(1) BEahisE AR R A R ERN AT N, BRI B BN E RN . B8 i
NI E RE T SR R A B E BN BT, EE IR S v BT, H IR 3% AL R AN
ERL. XFBEE 7 b e 2018 4 1 A 1 H s E A R AE R ER ATy, RENHERIN, A
SN OIS ERL, COVBIAMBTE ™ E BN UG 4 B A A S4B A0 P R

SEZF BB e B B NI B 4 SRS EE . 7 IR AR O SR AL , %o < R AT R A2
NI GRS B NS 8 B - iR AL RO BT RUIR 55, DL 2018 4 1 7 1 HIRE = AL A
BRAEPEF B B BE R B IS E B P A LR 2017 4 12 F 31 HATHUAS AR
FEGTIILT, P LR A% IR S B SN T SR 0, B0 LA 2017 SR iR JE — N5 5 H IR 2 e B
ARSI B A AN AR A T SR B A

(2) H AT IUT R B AN ON  HB8 R IS4 TS BB SR SR, 42 FEAH G [ X it [X
FOSCE AR AT, AE8E B AE A A i

(3) H AT IS A B BB Rt o8 S (S5 A TS B B AR SR 2 FEAR G ] oK it [X
BUSCFARATE AT, AR5 A AR N TR B L TS Bi

(8) AT TTHE S BB BOA 2 BIANA T B0 S RN A A 9 14 S PRt 48 (150 A0
FILEBITH 585N o

6.4.7REX TR R
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6.4.7. 144 &5 M 52 SR A RBRIZ 5 0 B SRBK 5

KI5 4K

HAREGHR R

ERESEHARAA

HGEHN, EEHEIY

B AR Ity A PR A R Cop A BRAT™)

HeEN EEHEIN

TEE4R1T (State Street Bank and Trust Company)

BANBUIE A

3 IR SR A BB A7 BR 22 ) (R T3 )

FG W EI . I PRI

R OCPEERD FHAF

T TIRRIRAZ 5y P IR 8 Ml 55V B 9 4% — i i b 26 T 32

6.4.8 AR & & LA AT HOM A R KRBT 32 5
6.4.8. 18 KBK 5 22 53 S TTHEAT A 5
AT AN A 3 K B B AT LU I PN ST SIS A 5 B AT KA 5

6.4.8.2 REX 7 R
6.4.8.2. 1 & EFH %
A NRmt
. P A T B ]
= 20194F1 1 H %20194E6 30 H | 201841 1H %201846930H
9k
H. NER=] ] B -
Hor: SO ERLIEI % 29118175 122,062.63

iR

VE: AR N E RIS A TR A 7] 1S IR 3% 50— H 3£ 4 % 7= 18 1.50% 7)< 3%
FRitie, Z2HEUWZESAHK, %A . HiEAK:
HAE BRI =11 — H &L 573 E X 1.50% / 59K

6.4.8.2.2 HEILE R
A ARG
%A AHA AT LY 3 A)
>+ 20194F1H 1H 201946 H30H | 20184514 1H %20184:6 430 H
4 HH 4 A LS TS
=ITACE MR N ST 4T 340,586.81 207,263.56

Bk

T ORGSR AP EE AT ML E PAZ AT — H e B 3HE 0.35% ) 3R iTE, iBH
Rt BE"H AR, %Ay HatE A H08:

HFLE S =1 H e 57 H X 0.35% / 4R

6.4.8.3 5 SRR 7 HEATARAT A R Ml T 37 O 5 5 (5 1B ) 22 &%
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AT AR A 3 K AR W] B IR B OR 5 SR 5 REAT HRAT TR AL T 32 652 (5 [l ) 52 5

6.4.8.4 HREXT R AESHIHN
6.4.8.41 REMAESEEAZHERREREARESHIHR

ARAR T I PN R b AR AT L A] 3 < A PR NI RS T A B AR A 4

6.4.8.4.2 MEHIRERE SEHAZ S FANSHRTT 837 A2 & K H
AT AR T IR 2 b AR R R P Ok 8 BN L AN He At SR IR 5 45 B AR B 1 DL

6.4.8.5 FHCERT7 tRE HISRAT ARk R AU S AL A BN

B ARt
ENE A BT b A 1)
KELTAF | 20194F 1 H1HZ 201946 H30H | 201841 H 1H% 201846 H 30 H
IR RH R GVRISY PN IR RH <) VRIISUI PN
AR T 35,690,165.19 96,789.81 7,636,381.37 50,532.01
T8 ARAT 18,029,750.12 41,289.92 17,824,522.33 15,260.60

Vi A AT A B AT A B T R AN AT B A BT R, 108
GEIESCY

6.4.8.6 AESERHHANS R ABIESFHIER
AT AN A 3 K B B AT L IR R AT AR AR I A 2 5 R AR IR R O

6.4.8.7 HAMSCERAZ 5 HIRAI YL EA
AT AR A 31 K bR T T L S A BT At SR IR 52 2

6.4.9 #AK (2019 4E 6 A 30 H) AEEFHA MR EZRIES

6.4.9.1 FHAMIHT &/ RAES T T MR KA HORIE ZRRIES
A S T PRI 38 A S5 T T IR 45 i 2 BRAIE S

6.4.9.2 FIRFFA KE ISR Tl Z R BR
AR HE G AR IR AR R AT I 45 PR S5 030 A2 PR 52

6.4.9.3 BRAHF 1E B AL 5 VB AHEHF S5
6.4.9.3.1 347 R i 3 i 37 1E B W
A G AR AR TCARAT 18] T 3% 515 1E 91 A 3R 1 52 55
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6.4.9.3.2 3 5 i i 35 i 37 1E [E g
AT G ARG MR TCAZ 5 BT i 375055 1 [81 A 3R 1 52 5

6.4.10 H B THEMEM & THRE T E U AR F
O ehrE

(a)sefl TR 2 s E TR ik
A AT RECRPTE N, B A RO E T E BRI 5 B A 2SR A BT E R A

JERRIE -

R MRS B G TEER TT3 BRI
SRR BRER — R U B M OG5 7 B 0 5 BB BRI TR R A
=R MRB B AN ) IS A E

(b) LA SO B TR ) 4 TR

()& E Ik &xmh TH A SR E

T 2019 4F 6 H 30 H, AIELFAMLLA M E THE HIHARZ) TN 2 5 45 (6 G i 5 7= v 8 1
F—ZIRIIAREN 208,808,683.98 Ju, ToJ& 5 RN ZJRIXIIAREI(2018 4 12 1 31 H: 55—

JEIRI ARy 118,618,026.52 TG, Jo2E — JZ IR =R 1K),

(i) Fe U ELPT & J= k8] ) B K AR B
NI A e b T BRI 35 AT (0 DALY Se BV R e TR K 28 Se (B & R O R A R
KAZEN

(iii) 28 =R A SOME ST e BN A Y1 AZ 5 g

T

©ARFFE I LA e E THE ek T A
T 2019 4 6 A 30 H, AEEERFFAIERFEM LA o ETHE R S/ P (2018 4 12 A 31 H:
7).
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()AL SEUHME T B A fh T A
AL SEHME T B Rl B A 4 5 32 B GO EL Al i f 5t KBS 2 fe

EMHZEIR N

QFR A~ St EA, BT R H AR ST U A A S

71 HREESEFHEBN
S, NRMT

- N S A

55 T H &R Bl (%)

1 LS a7 - -

e @R - -
ESEIE - -

LI - -

J H PP AS FEAEUE - -
FE|TE 208,808,683.98 79.21
] 7 0L 2 $5 - -
Her: iz - -

BE 7 CHFUESF - -
4 SRbATAE AR - -
FHorr: iz - -

1R - -

HIR - -

BUIE - -
5 SEN IR 4 Rl gt 7 - -
Forre SEW =m0 i SEN IR 5 4l
BEre
emiim LA - -
WATHHMGE E &M &5 53,719,915.31 20.38

8 LAt % T % 7 1,090,939.38 0.41

9 &t 263,619,538.67 100.00

T2 HRAEENER GuX) EFTHRIPERE 477

ARIEE AR AR FFA B G .
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7.3 FIREATIL A RO SR A&
AHE ARG R ARFF A

7.4 BRI A SYHE S E ST FE BN T+ A B B A
AFE G ARG IRARFFA R -

75 MEHABRER R A G HERZS)
7.5. 1R T\ S AR i BIHI G B 3B 29080 AT 2043 AL 3 43 Bt A 4

AH G AR N AR AT 5

7.5.2 BHsEH S8 H B3 & ¥ BE 2908k B 2042 A 2 % B 4
AT G ARG WA R HEAT R R

7.5. 38U BEF IS BA 5B 32 N B
AT AR N R BAT B 55

7.6 HIREMIFERAER I RARFRRAS
AFE AR WIRARFFA 657

7.7 AR A FMHE 5 E ST HE H R/ B BT T4 SRR R A4
AFE AR WIRARFFA 657

7.8 WK A FMME 53 S FE R/ HER BT 148 R P SORRES B R B 40
ARSI AR T WA ARRFAT B SHF RS

7.9 WK A FRME 53 S H FHE R/ HER B BT T4 S RATAE B B A 4N
ARG AR WIRARFFAT SRATE A

7.10 BRI A SR HE G E ST B LI/ NEF T R 2 S8R A
S NIRRT

g | R B Anpr | AT
AR KA 77K L A5 (%)
UNITED United States
1 STATES ETF &4 | JF780 | Commodities 49,462,691.58 19.66
OIL FUND Fund
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LP

INVESCO
DB US
DOLLAR
INDEX
BULLISH
FUND

ETF &% Invesco Ltd 33,564,760.29 13.34

i

PROSHAR
ES ULTRA
BLOOMB ProFunds
ETF A4 ;
ERG B | FREGA Group
CRUDE
OIL

26,829,744.85 10.67

UNITED

STATES

BRENT
OIL FUND

United States
Faat | Commodities
Fund

ETF 34 26,426,119.80 10.51

INVESCO
DB OIL
FUND

ETF 34 | JFAat | Invesco Ltd 25,051,461.52 9.96

VELOCIT
YSHARES
3X LONG
CRUDE
OILETN

ETF &4 24,249,005.57 9.64

FFifa | Citigroup Inc

IPATH
SERIES B
S&P GSCI

CRUDE
OILETN

ETF 34 | JFikat | Barclays PLC 17,679,362.13 7.03

UNITED

STATES 12
MONTH
OIL FUND
LP

ETF &4

T

United States
Commodities
Fund

5,446,411.92

2.17

INVESCO
DB
PRECIOU
S METALS
FUND

ETF &4

JFHa

Invesco Ltd

26,632.59

0.01

10

INVESCO
DB
AGRICUL
TURE
FUND

ETF &4

JFHa

Invesco Ltd

11,391.38

0.00
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Fic B E S 4% %8 3 4 (LOF)2019 4 - 4E B4 2 i o

7.11 BOR H AR EHE

701 AR TP Sk g BB I AT 44 UE SR A RAT AR B 1 78 1) S 58 R A A A o 2 ) T AT —

FERBIATFETT. TG

7102 G RBN AT T AR, AR T e R RS SR SR AN L

7.10 3R F A & BB =M
Hfr: NRM
Fe PR SR
1 A7 PRIE 4
2 I UACHIE 5 175 S5 K
3 N7 A i
4 I IRCR R, 12,792.20
5 SIS HA T R 1,078,147.18
6 HoAth B2 EK
7 FepiESR H
8 HAth -
9 it 1,090,939.38
711 ABRFER B T8 B 8 i ] R e 5t 2 A 4
AT AR AR AR B v e e fri 77
7. 10 SR AT 42 i R AP AR IS 52 PR 1B L A Ui B
AFEE ARG IR A FEH R
8 EEHTRHEANER
8.1 HiIRELMTREAFBEFAENEWH
WAL 4y
A NG
FREE T IR AER 4 N & e
AN
T L0 A PSR
ESR Rl FEA %
e e 43l
70,343 7,509.90 1,164,956.00 0.22% 527,103,679.39 | 99.78%
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8.2 IR LWEEH+HBFEAN

e FE NAHR KA mE () b A A A5
1 THazR 6,849,379.00 3.87%
2 FBE 5,000,000.00 2.83%
3 R 4,050,000.00 2.29%
4 e 2,896,535.00 1.64%
5 ARLLEE 1,780,000.00 1.01%
6 o dE 1,588,653.00 0.90%
7 = 1,547,482.00 0.87%
8 I LH 1,468,264.00 0.83%
9 KXz 1,441,697.00 0.81%
10 EhIGE 2R 1,400,958.00 0.79%
83 HIRELSEEARMMIAN ZFEEESFIEN
TiH FHEOESE (4 35 & B AR AL
%@%@Mﬁﬁ PNIYNGEE S 14.604.70 0.00%
S
8.4 HAREESE I A MW N RFFH AT B E S 0B B X B 5
i H ARSI ENEEXE )
KNFIEBE NG TSR 0
B FEAET) 50 5 NP ATl AE 4
AFE G2 B AT A4 0
9 HHNELSHIES)
Hfr: A
HEEEFEAMH (201245 H 3 H) JEE&mHUs %0 309,291,926.63
A HR s BB A i i 380,714,647.19
AR B 4 e R ) 3 A 342,085,010.53
P AR B S B [ 3 00 194,531,022.33
AR BRGS0 -
A B AR I 4 0 528,268,635.39
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10 EXRFMHER

10.1 ZEEHEHHRF AR TIN
WEWN, ARSLREEMERFA ARSI
102 BEEHEA, BEEEANEIESIEERIRNERANETERS)
WG, AL EHNERNFEHT:
201943 A 30 H, AREHEHMARMN T (ARESEFHGRAFTREEHMARAETEAL) , 4K
HEEEH NS UREFSE T LRSWEFE ALY, EE S EEARSEHNBRK, 2Kk
Wl AT B R K, HATARESE RS S,
2019466 A 1 H, AREEEHARA T (HREEEHARA T RBEEAREFAL) , SA%
SEHRAFLREFRSE P —RSWHFGEY, BERELEHEARRSEHRATHEELE.
WEWIN, ARESIEE N LT RS TE RN I LU
RFEGFEE N E AT 2019 4 6 H 4 HAA A, TSRy b E g iR AT I A IRA =] B
PRGNS S A HE
103 W RESEHEA. EEUF=. E&FELEHIFA
WG, ARSI TOHE Fott A RS S B R S A IB R P AR B ) S ARG SEE
G TR SRR A F 0.
10.4 S HH RIE LR
W, ARHE ST RIS LU .
10.5 RFEEHAT H I STHT RS BTG
RHEL HFEE A A RIS E S 4K h R THIT RS T CRERSIEA O SRt TR
106 HEA. FHEARLHEREEAN R ZHEESL T EFHEM
AR, FEESFIN, BEEHE AL SIS AR ZRER T
10.7 Z&HFIESA 73 5 BT A KRB N
10.7.1 E&H IS A R 3 5 BT IREBR KA &3 AT B
SR NR o

5 B ERAL 5 I8 S AT 1255 e R AP <6
wwak | wn | 0| P PO el e
e FSAZ < TR 4 SRR
B e EE 51l
Morgan Stanley
& Co. L
International
plc
Goldman Sachs
. 1 - - 149,199.30 | 100.00% | -
International
JP Morgan
State Street
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Global Markets
Knight Capital

Group 1 - - - - -
Americas LLC

Haitong

International 1 ) ] ) |
Securities

Company Ltd
T 1. ARHE AR W N R AT BRSO
2. FEE A AL B HE A -
(1D B, 155 BRI
(2) WSRO RGF, ST 55 FRbn o 2/l 2 B IRBURR E 5
(3) &EATHIE, Rl —FNIEKNEMLETN;
(4) WHEHEME, 2%, B e NaERlE, JFagm L sk &ialf m R IR 1 2R
(5) AR BHABGRMWT IR /), Ref | A g WIER At BoA AH 24 5t & 1) ok T 2 M B T 70 M

ATV RS BRI A . AN BT ORI FU i DL 2 8 4t (015 2 IR 555 REARE L e 3B 1
R ZoR, SRAL T ST -

WAL RIS BAETR A FHR B S I . W TUIRS IR OLHIE PP R, 77638 5 W ALl
FIRRHER, 1 R 55 B T T3 AR FIE SR 24 W58 5 Jo L A R A i I (RO A R R 42 B K R 2 TR A
%), JFanwmtiE.

10.7.2 EEMMUESSF A FIR 5 BIT#HAT HAES B3R 55
SHERAL: AR
IR (51 W 5Z 5 BUIERE 5 e H
I P ilres e 2 4 el \ 2 BGIE \ PR
K e | RSB P W PR AT S o JRAE A P SRS
247 | At ) ELt1 | B

Morg
an

Stanl
ey &

Inter
natio
nal

plc
Gold 118,5

man - - - - - -| 25,02 100.00%
Sachs 1.53

p=i

~
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