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T AT AR M SITE NHEETIRE, FRAT MR .

7.4.10.6 AEEFERHHNS 5RBDTAMIEFKIER
A I AR AN T ) R LA P AT FUIYITR) AR AT AE AR B 18] 25 SO AR IE SR I 1 DL

7.4.10.7 FAhSRIRE 55 T A i B
AT AR A 31 K b AT L R B e A 5 B A At SR IR SE 2 S

7.4.11 FESEER
AT S AR WK AT FE L .

7.4.12 BR (20214E 12 A 31 H) AEESHFAENREZIRIESR
7.4.12.1 BNWGHT K8 RS T R EA MREZ RIES
LA, NRTT

7.4.12.1.1 ZRIFHRER]: iz

Mt i}
R | K
W | iEE | ORI | AR 2 N | RS | B (e
WA | fEE | &
A5 | & | NBEH| EH BR2E | ds | RN AL 5K)
BA | R
#
11305 | %l | 2021-1 | 2022-0 ik 59,000 | 59,000
F_F | 100.00 | 100.00 | 590.00 ' ’ -
2 A5t 2-29 1-14 N .00 .00

7.4.12.2 BIRFFA B I B TIE 32 PR
NI AR T J AR R AT I {52 o S5 e 52 FRBE R

7.4.12.3 HRBFR IEREZE 5 VRN 535
7.4.12.3.1 BR4T RIS 1E H W
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AT AR SR TCARAT 8] 17 S 5 23 A B 52 5 P A A ) 552

741232 X5 FH S5 IE R

BEAMREWIR 2021 4F 12 H 31 H 1k, AREEGNFUESZE 5 P57 1E 0 AZ 55 6 B =2 i 8] 1
IEZFHCRAR 19,500,000.00 7o, §2022 41 7 H 22022 1 F 10 H UJa) 2. R HE
SRARBE 4 1E (R HA P 4595 TRIRIE S5 58 53 BT A2 5 5 5 RV S/ 3 410 2 [l D 26 N B P55, 42AE
I3 o PR E I EEBI T RO ARESR Ja s MR T2 R A AE 5 B AR A

7.4.13 &R T R R

7.4.13.1 RSB BEBORMARLEM

ARIEGNFIF RIS, BUIMRS MBI AR & T 5t miiip e, EMRTREGHEE. KRR
& JR T BRI M RE I o ARFEEIR TR el TR EEONMR 5. ARG ELETRT
T I FA) 5 33X 226 <5 it T LR S DX 2 B4 45 KU, o Bl e DU B T 3 XUy o A R < 7 = XU
AN VEE BRI RTIR T, I 3RBGEBR MY 57 EE LR AE A5 BE Ui ot

AEGHRSERANBITEAGEREE. NESRKRIFEMRE S, EHRSTENMT
O3 ) R RS B I AR AR R . PR A R X S T I, AR mI 28 BRSO
22, HE AR HEEE LD & LXK P e E B, A S RIEZE, —ZlSH st
B B 28 U R A A, T L A 1 SR A A B b R B . TS A I g s, A
2L RIS RS ERTT 18, FLR T8 RO R . R R R AR XU AR R A5 PR 255 531
R R, IR W A w5 1T R B R G o ik iy 4 W) USROGt o XU BRER L A THER ARG A i ¢
W ERKE, EAERE. W%, b, EEMESE T LI AR.

AR R < ) i < NS T < i T L DX 5 L D75 9% 3 Sl o Ak 2 B R R 0 AT ) T 0 A
0B XU 7 A R AT BE i 2R o AN E 0 M 6 A R LR R, S K DRURG: 437 % ) 7™ B AR B2 P L O ) 2H IR 45
GRS . T ANE BT AR R, AR ARSI B bR, S AR E T e b T RRRAE

R E B RS B AR bR B, R IR, B AR R (R B EE N B B SRR, M ]
FEHOT B R HEAT B . AN PRAG, TR AR SR, R XU S I E R R 52 I LA

e

7.4.13.2 15 R
{5 U A AR S AR A Z I RE P N 0 FARIBAT G L 504E, B G P BiE s 2 kAT At
B2 ARA ST RIA RSO, B R T R AN as AR A PR R o
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AN T I B BENAE ST 5 WA 28 500 T IR ARBLBEAT T 8 PP o ASIE 8 IARAT A7 30 A7
JAEA S & FEE NAHREIRAT, DI S5 8RAT AR AOAE RS AN L K o AT B 58 5 P kAT (1 5E
Sy I CL e EAIE I3 B0 45 5 PR ST 7] 58 5 % T 58 IRGIE 7 S ORIk T A, 3 24 RS Pl REPEAR /)
FEARAT 18] [F MV, T3 37 HEAT 52 55 B 30068 32 5y Xof TP HEAT (5 FH PP R XL I3 22 B 5 3 AT PR ] DA 8l A 2 (1
15 XU o

ARF G (BN O 15 B BRI A, I B BT RS T SR A R R TR R AT
NEAE RS, Hoad s 7 B £ 5% DA B0 FH XU

ARFE G TR B S PP DL (R BN RERAT(E PR B R S ) OE IIARHESTTE [
S

7.4.13.2.1 HKIMERHIPRIIRNGHFEE

A NRMoT
N AHR AR
KIS PP
2021412 H31H 20204F12 H31H

AAA 57,983,764.90 15,556,005.90
AAA LR 8,605,068.70 17,079,412.00
RN 3,300,840.00 13,375,993.90
ann 69,889,673.60 46,011,411.80

T AREERARARIERGUF A E G, BERME R,

7.4.13.3 WBhiE X

TRANE R F JE G PE JEAT 5 < A AT IR LS5 I 38 38 B G R Py KUK o AR < (KD B 1R X
By — 77 ISR [ T B AR AR N T2 P H BRI A (e S 40, 53— J5 TSk T B
Tol BT ALk P92 5 T 4 A3 R T o SR ) 28 SO0 PR e s P 8¢ 0 88 v T DG V2 7E T 3 HE R 2L s O 1 0 A
BN R AR I o

Bt oF S IR % G PRI BN IR IRV, A 56 ) R 8 N O3 PR B Sk A e 4 ) R DR [ 155
BUHEAT P2 WA S TR S TR, CRAF R S B R LA b i AT FH I Sh~T 5 2 AUUAC . A 4 1) 5
SEWNEREE SR PR T EPURLIR %K, LE IR BT R RE a2 7 20, il R
F R S e A s SR AR B P AU, 7 R ORI B 4 R A 2

T 2021 4F 12 H 31 H, BRIz IS Fl 5 7 s R BT A 19,500,000.00 Jekt£E—A> H LA Z1]
HHE (AR AR ) Fb, AKE G i R0 A H A 4 575 1) & 20 2058 B H 9 — AN H BLN BAS
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TR, AL R g A B (T A 5 B at) e [ 29 H BN, BRI IK R EZ N AR ITBL & 202

Ml

7.4.133.1 MEHARIESH A E RIS XK

AEEH R GE RSB 7 (AT ERIEFRRESEEERINE) BT
ST A2 IR CA TSR IT TR Z7 4% Bt R e i I AU B E ) SRR SR A e
B RPN M BT B EE, ST R A S 0 A S AL SRR SR P R AR A
BEL i) FR) 5 B it A LG A5 A S 25 AE J N 8] P4 A2 B RE 70 1K 27 B 48 AR S5 I 80 1P 48 A gk AT 1R 282 110 M 00 A0 53
e

RGBT — RN\ AT HIIES T A IS R 5 HE R 10%, H ARG 5 Ak a5k
S NE B AN B SRR — R A A RAT RS A IR R 10%. TITRN, Ak
o5 HI AR I < ) ik < BN AR B At P I a3t 3k Rl — 3K i o B RAT R AT AL i SR AN
iz BT AR AT RUE R 15%, AFEE5HARSRRESE R NE KSR EAG A X L
AR RATHI AT B A SR, A 1% L7 2 =) s R Y 30%.

ARG TR IESFAEUE SR 5 T BT, R IR AIAEARAT (0] FME T 358 5y, 00 ik 4 07 P I
B SZPRAIARE H AR S WHE 7.4.12. Ab, ARFE A TE R 32 H [0 4l 2 7 U
LB G NN TR, e ERR — AN B G A R A B . TIPBOHN, A%
BB T RB LR PR B B T & v AN 3 <5 557 1 (E Y 15%.

FIHBOAN, AESNESEHANGHESHE T 7 A LAEH a2 5% 7= 10 n] AR DU E
BEAT HE VPG SIS, B ORTE H O L ] g AR 7 AN AR 1 T AR 55 7= 1) n] AR BB

R, AR e <0 PR < BN G805 B 20 S50 [ I 52 2 IO B H 558 Sy TR h s 1 28
JEJUIREAZ Gy 0 T B SR« A4 B8 0 RALAT /K P S5 HEAT 6 SRR BRI & 5 A% O HE N 2], BL&
X AN R AE Ty 5o TS 5T B 800 B8 A B G AT ) 25 VR B S5 Tl 7 A B A < A ST [ D 52 5 R B
PEUREAIZE Zyoit T Rs o AN, AR 45 () B B PN ST 1 308 [m] DY A8 g Jo A v A BRI 2 ARG Joia 44
vt R B8 S R oA AT s SRR N B A A ) UG ER 05 B AR 5l A DRSS i e A Se [ TSR 2
#s IFAE S RASEIAE SR LT P i B i FENE M 23 D B HAh SRR N 58 5 % TR SR (1 M58 S ek, v 4
2T it (0 0T SR b B < ) 240 R R R B Y T DR —

7.4.13.4 TR K
T3 R A T 26 4 FrfR 4 il T B i A e B B R SR IR 4 Vit 2 K1 BT A 113 37 25 80 4% TR 35 1 A8 B i
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7.4.13.4.1 FZ KKy

R 8 PR 2 i e L (0 2 SO B B e B 52 T 37 A SR AR i A A Al ) AR o R R Sk
Sl TR TN B TR AR T S A SO T B AR XU, H R Sl R R S ik TR T W
AT IS YT 1) 5 SRR T 37 0] 2 F e A7 I 5 AROR B g 5 i 10 XU

A 4 PR e < BN S YDOXH AN S < T M PO AR R BB P B 1 BEAT A%, DRI B R A B A
LIRS Rr I wb i YR i S e

AR Fe G EHR

7.4.13.4.1.1 RS KM

0% 152 5 it S CERAT T8 T 325 52 5 (1 ] 5 WA R b, DR SR AR L ) 23 IR o

Bpr: NRMG
AR
2021 4£ 12 A 31 14EMRA 1-5 4¢ 54Dk At B it
H
B
BRATAA K 1,034,120.86 - - 4 1,034,120.86
= D 650,888.93 - - 4 650,888.93
FHRES 4,977.43 - - - 4,977.43
T ot E R e 12,316,440.00 55,071,010.30) 2,502,223.30 8,381,642.40 78,271,316.00
MSGIEFR 5 H Kk - - - 720,268.21]  720,268.21]
MR E, - - - 1,257,129.90 1,257,129.90
BrE Rt 14,006,427.22 55,071,010.30 2,502,223.30  10,359,040.51] 81,938,701.33
1 £33
Sz [ 0 4 i %
- ﬂfﬁ% 19,500,000.00 - - -4 19,500,000.00
=K
MATIEFFIE H K - . - 897,114.99  897,114.99
AT N F - - - 36,256.21] 36,256.21
MATHEE B - - . 10,358.95 10,358.95
NATAE 55 % - - - 5,627.73 5,627.73
N AT Fod 7 - - - 4,877.95 4,877.95
NATFE - - - 2,197.19 2,197.19
HoAh A7 £5 - - - 130,000.000  130,000.00
ittt 19,500,000.00 - - 1,086,433.02| 20,586,433.02
R AU LR -5,493572.7¢  55,071,010.30  2,502,223.30  9,272,607.49 61,352,268.31
FEER
1A 1-5 4 54 E AitE it
2020 4£ 12 A 31
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H

=
AT 1,421,413.03 - - 4 1,421,413.03
i D 28,572.48 - - - 28,572.48
FHARES 3,999.62 - - - 3,999.62
T o A e 26,248,893.90) 9,583,205.90  10,179,312.00 9,131,018.00 55,142,429.80
INVEL&iIDSS 1,290,509.42 - - 4 1,290,509.42
B Rat 28,993,388.45 9,583,205.90  10,179,312.00 9,131,018.00 57,886,924.35

£t
NATIETHIE H K - - 41 575,560.81 575,560.81
MATHE RN FR M - - 41 33,479.31 33,479.31
NATFEE 77 - - 4 956551 9,565.51]
NATAZE 5 % - - 4 10,303.97 10,303.97
AT F B - - 4 3,286.94 3,286.94
HoAth A7 £5 - - 4 130,000.00 130,000.00
UikiigsSan - - - 762,196.54  762,196.54
R 2R AU i 28,993,388.45 9,583,205.90  10,179,312.00 8,368,821.46) 57,124,727.81

T R PO G 5 KRR IME, 1%

BHFLTK.
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2RI E BRI 5 BT E A F BRI H 30

83 R A 2 A1 HoAth T 47 A AN
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HH 2 UG AR = AR Bh
A HT VNS FHEEER
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7.4.13.4.2 SN RS
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HITT ks R R AR B T A AR Dl R XU o ANk TR R T LA Sy IESR, I I s ) A A A% XL
B T B AMIE SR RAT M B S 2B G DLBURF PR IR, thm] BESRIE TIESR 117 97 B AR 3h (152
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e B o HE A AT RS FE B, 4G VaR(Value at Risk) i b5 A A A £ 1 s (10 7 EAN 4 UGS
SIS ) SRS RS HEAT BR R A
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SHieahr. NRMT
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T H
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nRE AR E
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0
R L R g 5
TotemMErs — e B
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A A R gE 7= — BUIE R 52
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0
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a) il TR SR ETFEIITE
A FETEERBUR R, B A SROMETHE R 5 B A E 2R SR A ERTE 1R
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BB MR B EER TT3 ERZ B AR
SRR BRER — R U AR M O 98 77 B0 £ B BT AT L R B B
BRI AHSRBR P B BT AN AT S A

(b) FREERILAA SO (BB <R T H

() &ZEWREmTHEARME

T 2021 47 12 A 31 H, AEEEFA MLLA o THE H AR N S8 a5 1 S s = g T
B B IRIAREN 13,627,076.00 76, J& T 5 ZE KK AREIN 64,644,240.00 7, L& TH=FERKIR
#(2020 5 12 H 31 H: % —EX 9,672,335.90 7t, 2 —J2IX 45,470,093.90 7t, LJ& T 5 = EXIIR
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(i) 2 SeHHE TS = OR8] 1 KA 5

AR G AT B2 UL TR 3 49 ) S AR A H N5 S IR T e e R e

XFUESRAE S B L6, A5 HOLE RIS R 52 5 A s R (RS BRER I 1128 5 AN ER)
BUE TARD I RATERG O, AREA X TEMH 225 R IR B 225 A% BRI ) K R
[RLREAR S G155 (1 28 SRAMEL AN — R FFEARAE At (B 4 B o R (AN o] DL AN AEL T2 Fe B

SOMRESE, B E AR G A SO L 25— )2 O 2 5 = R I

(iil) 25 =2 Se O (E AR A I AL 5l 30
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(d) B Fe i fE iR efk TR
A2 SEHMEL T B A < il B M A 2 AL HE G OUN FoA <R f e, KB S A fe i
TEMAZERAD.

(MR B A AT (ke THAENEE 22 5 — SRt THAARTHE ). (ke HEN 2 23 =
— R TR ) (R THIENZE 24 5 —EH1t) A (b2 tHHENES 37 5 -t T HEF4R)
(A& FRHr i T RN R HAE, UAIEBGE. o ERAT R I E SR AT 2020 4
12 3 30 HRATH) RT3t — 5 BUTE SEi et T HAH RS THEN B AT, A SHIEFR R FE G N Y
[ 2022 4 1 H 1 HiE$ AT TEMEN . #% 2021 4 12 H 31 H, A& TCEMR T HATH &
TR O I S5 AR I AETE M VAL o 28T ARKE eV 35 I T, 7 <o T EL v DU SRR AN o AR k4
(R0 5 RN SR A B KB

AFEEH T 2022 4F 1 3 1 FASEBIBATAROCHHE, JER U SV 9 55 TR v, 1A B3
WIFTA AL A, 2021 4EH OB F AMEE IR

(3) B 2 SCAMEAN AT B <k T BAE M A, A 57 A0 H AR i < o 75 2 U W ) B At B B2 50

8 BREAGHRE

8.1 IRE ST HEHIL
eh. AR

5 it H il S B (%)

1 ETES A 8,381,642.40 10.23
Horr: B2 8,381,642.40 10.23

2 R

3 ] 7 WAL $5E % 69,889,673.60 85.30
Hp: fizz 69,889,673.60 85.30

B SCRFIESF

4 DRI L ey
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8 oA 25 T % = 1,982,375.54 2.42
9 &t 81,938,701.33 100.00

8.2 FIRBAT WA RHIBEREA S
SRS AR

o B 4 BT E L A
A AT 25 N FHE
(%)
ARG Bk A ik ; ]
B | KWk . ]
C il 7,246,242.40 11.81
5 HL 7. #8700 BV SOKA i
PR - ]
E eS| 4 - .
Foo| fRME 252,660.00 0.41
G | sk, iRl 482,440.00 0.79
H | AEmAE ] ]
| B RS R AR
55k 400,300.00 0.65
J o |4 . .
K| Bl . ]
L BRI 5k . .
M RIS IE s NI &4 . .
N | KR BREERIA S e ] )
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8.3 IR A FaMME b Z @ B E L /N R B BT JB SR 43 Bt PR 4
SPEAL: NRFTT

i B 4 T i
Fa | WA Ji SR A PR = (k) N RE
LA (%)
1 600519 BMFE 300 615,000.00 1.00
2 600276 fE 5t 2 24 11,440 580,122.40 0.95
3 601012 B S B A 6,000 517,200.00 0.84
4 000333 e YEi| 7,000 516,670.00 0.84
5 000786 JeB A 14,000 501,620.00 0.82
6 002352 i =428 i 7,000 482,440.00 0.79
7 002475 SR 2 9,500 467,400.00 0.76
8 600885 T Ry 6,000 447,840.00 0.73
9 000858 TR 2,000 445,320.00 0.73
10 600406 HH, 7 i 10,000 400,300.00 0.65
11 600887 R 8,900 368,994.00 0.60
12 603317 RIRE 13,600 364,616.00 0.59
13 603986 Ik 5 B 2,000 351,700.00 0.57
14 600031 =—ET 14,700 335,160.00 0.55
15 603501 FR AR 1,000 310,770.00 0.51
16 300274 FH ' FLE 2,000 291,600.00 0.48
17 600741 IR 9,000 254,700.00 0.42
18 603233 PNE YN 6,000 252,660.00 0.41
19 600521 G N 10,000 216,600.00 0.35
20 002241 WOR By 4,000 216,400.00 0.35
21 000651 I T HL 2% 5,000 185,150.00 0.30
22 300760 LS RS 200 76,160.00 0.12
23 300124 N F A 1,000 68,600.00 0.11
24 300122 BRAEY 500 62,300.00 0.10
25 002415 RN 1,000 52,320.00 0.09

8.4 MEMABEBRASGHE AR
8.4.1 RHFTN S tHIRIR G P H 2% BUAT 20 44 IR I 40
SHUERLL: AR

AR e I E
7 % S ARG Ji% 52 44 YN S NEE
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1 002475 AN 983,251.00 1.72
2 600754 BT fE 797,760.00 1.40
3 600276 TE R 2 766,342.00 1.34
4 600486 i T 702,014.00 1.23
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5 600426 HEEHA 631,613.00 1.11
6 600519 BMNFE 625,689.00 1.10
7 300760 L EG RS 624,216.00 1.09
8 000333 E LR 616,294.00 1.08
9 603259 2 el 596,634.00 1.04
10 000786 JeE A 592,907.00 1.04
11 601012 e 2 L 3 563,381.60 0.99
12 600887 R AR 549,304.00 0.96
13 600885 TRy 539,844.00 0.95
14 603317 RIRE 521,546.00 0.91
15 002304 FET Ay 514,587.00 0.90
16 600741 IR 504,916.00 0.88
17 002352 i =4 1 496,810.00 0.87
18 000401 FLARIKIE 479,513.29 0.84
19 300124 MIMIES N 461,711.00 0.81
20 601166 Ml HRAT 450,500.00 0.79

TE: SRAEPHL RN RS RECRNFe LRAHED A, AHREHRL S % .
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5 Ji E AR Ji SR A R AHA RTS8
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1 000858 TUARTR 993,396.00 1.74
2 600754 RV G 923,226.00 1.62
3 601012 B B A 907,429.00 1.59
4 601888 Hh [ A 868,568.00 1.52
5 000001 P RAT 840,811.00 1.47
6 600486 7KL D 811,599.36 1.42
7 300750 THERAR 773,119.58 1.35
8 600309 JitEA 727,500.00 1.27
9 601939 BT 683,767.00 1.20
10 600426 e E T 662,019.00 1.16
11 002475 DALY 620,866.00 1.09
12 300760 LG EEST 596,555.00 1.04
13 601318 Hh [ P22 591,470.00 1.04
14 603259 2 A 583,316.80 1.02
15 002304 PRI I A 555,601.00 0.97
16 600276 THHEZE 24 495,230.00 0.87
17 000401 HRKIYE 488,000.00 0.85
18 600161 RIZAY) 463,945.00 0.81
19 600019 F A 456,500.00 0.80
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SRURAL: NIRRT

Fr5 i3 dn A Al o G R P I E L (%)
1 | EXxfiz 3,300,840.00 5.38
2 | RATES
3 | &ffis

Horr: BUORME SR T
4 | iz 48,242,100.00 78.63
5 | Ak R g
6 | TR 13,042,300.00 21.26
7| AIEA CRTAZ A5 5,304,433.60 8.65
8 | kA7
9 | Hftk
10 | &if 69,889,673.60 113.92

8.6 BRI A St HE S 7 H LB K/ EEFF I ET LA B SR A

SHEL: AR

el e
Fe RFAREY i SR e (5K) DI IRIER
E EL51(%)
1 136286 16 4:1% 02 50,000 5,040,500.00 8.22
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